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CITY AND COUNTY OF SAN FRANCISCO 


OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF iNVESTMENT OFFICER 


February 5, 2003 


The Honorable Willie L. Brown Jr. 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past seven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 46,797,048 Earned Interest Yield 
Total Net Earnings $ 44,556,373 Pooled Funds 2.990% 
Average Age of Portfolio 167 Days All Funds 2.861% 


Total cost of the securities on hand January 31, 2003 was $2,551,035,333 with a market value of 
$2,586,648,068 plus fixed assets accrued earnings of $9,637,447. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of January 31, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of January 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on January 31, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of January 2003. 


va yours, DOCUMENTS 
me FEB 


ne 

Susan Leal 

Treasurer SAN FRANCISCC 
PUBLIC L IBRARY 

Enc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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1/01/03 THROUGH 


ASSETS 
 4,889,455.03 
6,389,240.62 
2,621,905,547.64 
2.869 
2,550,935,332.95 
2,555,733,217.97 
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166.64 
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Se) Rete Leo ECS 
1/31/03 


ASSETS 


13:72 5:0 


9677745219 


1.673 


100,000.00 


100,000.00 


63 


150.00 


150.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
02/03/03 08:09:18 
TOTAL 


4,889,455.03 
6,389,378.12 
27,622),002, 321.83 
2.869 

2, 551,,0357332).95 
2,555,833 ,217.97 
22324 

N/A 

N/A 


2.869 
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Geile Tey /CrOruUrN Ty OF SAN E REA NaC TS CVO 
MR. DANIEL DALY 4051) 5) =) 5.5) 4.) 474) 87 PAGE: 1 
(SIRPT) INVESTMENT IEN VEN TO R Y RUN: 02/04/03 00:05:19 
INVESTMENTS OUTSTANDING AS OF 1/31/03 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 51.70% (C) 12319) 1.341 99.455 1,326,000,,000.00° 1,318, 769,273.44 
(Inv Type) 12 TREASURY NOTES 2:7. 23 FC) 4.535 47/880 98...823 703,005,000.00 6947297500259 
(Inv Type) 41 FNMA DISCOUNT NOTES 8.97%(C) PeS.2: 7 3 53'5> 997.497 230,000,000.00 228,842,100.00 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 8). 7S (Ee) 1.262 1.266 99.699 209,000,000.00 208753:705 15.4).7 
(Inv Type) 44 FMC DISCOUNT NOTES 3.93%(C) be3i24 384 992312 101,000,000.00 10.0 ;.224,,303..75 
(Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 1.650 1.650 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSSS SSSS55 SSSSSS= SSS SSeSeSeeeEeSSeseesa SSS essa ezassesea== 
ASSETS FIXED 22:0'9% “2.3100 <99.2'97 2,569,105, 0100%.00' 24551, 035,332.95 
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INVEST 
NUMBER 


39450 


39451 


39452 


39453 


39482 


39483 


39478 


39479 


39480 


39481 


39503 


39443 


39444 


39434 


39435 


31956 


39527 


39518 


3.9519 


39520 


39521 


M R 
DESCRIPTION 
PURCHASE MATURITY DATE 
T BILL 
08/08/02 02/06/03 
T BILL 
08/08/02 02/06/03 
T BILL 
10/10/02 02/06/03 
T BILL 
10/10/02 02/06/03 
T BILL 
10/10/02 02/06/03 
T BILL 
10/10/02 02/06/03 
T BILL 
10/10/02 02/06/03 
TREASURY BILLS 


11/07/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/06/02 02/13/03 
TREASURY BILLS 
11/06/02 02/27/03 
TREASURY BILLS 
11/06/02 03/06/03 
TREASURY BILLS 
11/06/02 03/13/03 
TREASURY BILLS 
12/06/02 03/20/03 
Te Bie 
10/04/02 03/27/03 
T BILL 
10/04/02 03/27/03 
T BILL 
10/04/02 04/03/03 
T BILL 
10/04/02 04/03/03 
TREASURY .BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/08/03 
TREASURY BILLS 
01/02/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 


CET Y¥ 7 C-OoU Nv? Y¥ 
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DeAe ui. 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795LX7 


9A 2795 0%7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LK7 


912795LX7 


912795LY5 


912795MA6 


912795MB4 


912795MC2 


912795MDO 


912795ME8 


912795ME8 


912795MF5 


912795MF5 


912795MK4 


912795MK4 


912795ML2 


912795NB3 


912795NB3 


912795NB3 


BANK 
BROK 


CPN RATE 
YTM TR 
1.5050 
1.5165 
1.5050 
1.5165 
1.5050 
LS 25 
1.5050 
5125 
155050 
1.5225 
1.5050 
1.5225 
i. 5:0:5:0 
25125 
1751900 
1.1936 
1.2250 
132187 
1.3600 
1.3651 
133650 
1. 3:709 
1'5:3'6:5:0 
1s S72 
1.3600 
1.3666 
1.1700 
1.1740 
1.4650 
1.4754 
1.4650 
1.4754 
1.4650 
1.4759 
1.4650 
1.4759 
i L7Si0 
de 7:96 
1.2750 
he L796 
lee SEACH O) 
L799. 
P1850 
ieel6S Dar) 
1.2200 
L22y7'5 
1.2200 
132275 


PAR/SHARES 

BOOK 
5,000,000.00 
4,961,956.94 
44,000,000.00 
43,665,221 ..11: 
50,000,000.00 
49,751, 256.94 
50,000,000.00 
49,7, 751, 256.94 
50,000,000.00 
497.751,7256...94 
50,000,000.00 
49,751,256). 94 
50,000,000.00 
49) Tod, 25.6594 
50,000,000.00 
AO, BAG Dil 2r2 
50,000,000.00 
49,846,437.50 
15,000,000.00 
14,943,900.00 
7,000,000.00 
6,970; 007 :.9:2 
15,000,000.00 
14-931, 750:.00 
5,000,000.00 
45-956, ORS 2 
50,000,000.00 
49,831,000.00 
50,000,000.00 
49,645,958 °.33 
50,000,000.00 
4:9).,,645),,958...33 
50,000,000.00 
4:9:,-63)1) 2715528 
50,000,000.00 
A495 635 Plo 2:8 
40,000,000.00 
39,844,638.89 
40,000,000.00 
39,844,638.89 
40,000,000.00 
3/95;.83154/5:0'0'./0,0 
50,000,000.00 
49,700,458.33 
30,000,000.00 
29% S80! SR 83nss 
30,000,000.00 
219), 8155, 983533 


O 


a4) BY 7 


MARKET VALUE 

MARKET PRICE 

4,.998:,43'°7'.50 
99.96875000000 
43,986,250.00 
99.96875000000 
49,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 
49,,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 
4:9), 984) 3:75.00 
99.96875000000 
49,984,375.00 
99.96875000000 
147,.9:9'5)7-32 35/0 
99.96875000000 

6,993,437.50 
99.90625000000 
14,981,250.00 
99.87500000000 

4,993) ,-750).00 
99.87500000000 
4:9), 9241-875 . 0:0 
99.84375000000 
49,906,250.00 
99.81250000000 
49,906,250.00 
99.81250000000 
49,906,250.00 
99.81250000000 
49,906,250.00 
99.81250000000 
39,887,500.00 
99.71875000000 
39,887,500.00 
99.71875000000 
3:9), 875,000. 00 
99.68750000000 
49,750,000.00 
99.50000000000 
29,850,000.00 
99.50000000000 
29,850,000.00 
99.50000000000 


RUN: 


02/04/03 


PAGE: 1 
00:05:40 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


367 997.92 
SUNGARD 
3:25 7, 581.16:7 
SUNGARD 
23:8. 72:94.67 
SUNGARD 
23:85, 291-567 
SUNGARD 
238,291.67 
SUNGARD 
23'87:291.66:7 
SUNGARD 
23:8, 2:94.67) 
SUNGARD 
142), 13'8.:89 
SUNGARD 
14:5, 225 200 
SUNGARD 
49,300.00 
SUNGARD 
29 09M 2 5 
SUNGARD 
49,481..25 
SUNGARD 
£65, 43'3'233 
SUNGARD 
92°,1625 ..00 
SUNGARD 
244,166.67 
SUNGARD 
244,166.67 
SUNGARD 
244,166.67 
SUNGARD 
244,166.67 
SUNGARD 
395 166 367 
SUNGARD 
397166767 
SUNGARD 
397 166767 
SUNGARD 
4:9, 375,. 010 
SUNGARD 
29,483.33 
SUNGARD 
297; 483,33 
SUNGARD 
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= Onl i370: 


25173 561 


=/.; 3.01 de) 


= 7 Ble 50 
2,112.50 


33:8:. 3:3 


18.75 


1,305.56 


= DO O10 


16, £2'5..0:0 


167,125.00 


30,368.05 


3'0,,.3'6:8' 05 


3,694.44 


3,694.44 


333.95 


166.67 


4,533.34 


4,533.34 
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Cort Y¥e/ CO UN, TY OF SAN ERAN OCeTL Ss Cro 
MR DANIEL DieAw tie y: 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 01/31/03 
MAJOR SORT KEY IS ICC#H 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39522 TREASURY BILLS 912795NB3 19 100 1.2200 30,000,000.00 29,850,000.00 
01/03/03 07/03/03 89 000 1.2225 29,816,737.50 99.50000000000 
39525 TREASURY BILLS 912795NB3 19 100 1.2150 10,000,000.00 9,950,000.00 
01/07/03 07/03/03 45 000 1.2223 9,940,262.50 99.50000000000 
39528 TREASURY BILLS 912795NB3 19 100 1.2000 30,000,000.00 29,850,000.00 
01/08/03 07/03/03 87 000 1.2071 29,824,000.00 99.50000000000 
39529 TREASURY BILLS 912795NC1 19 100 1.2050 30,000,000.00 29,840,625.00 
01/09/03 07/10/03 45 000 1.2124 29,817,241.67 99.46875000000 
39530 TREASURY BILLS 912795NC1 19 100 1.,:21200 25,000,000.00 24,867,187.50 
01/15/03 07/10/03 40 000 ~ 2.22472 24,852,111.11 99.46875000000 
39531 TREASURY BILLS 912795NC1 19 100 1.2050 25,000,000.00 24,867,187.50 
01/15/03 07/10/03 87 000 1.2121 24,852,722.22 99.46875000000 
39535 TREASURY BILLS 912795ND9 19 100° -ab75.0 35,000,000.00 34,803,125.00 
01/22/03 07/17/03 87 000 1.1818 34,798,944.44 99.43750000000 
39539 TREASURY BILLS 912795NE7 19 100 1.5500 50,000,000.00 49,718,750.00 
01/28/03 07/24/03 42 000 1.1616 49,716,062.50 99.43750000000 
39541 TREASURY BILLS 912795NF4 19 100 1.1550 50,000,000.00 49,703,125.00 
01/30/03 07/31/03 87 000 1.1618 49,708,041.67 99.40625000000 
39542 TREASURY BILLS 912795NF4 19 100 1.1550 50,000,000.00 49,703,125.00 
01/30/03 07/31/03 87 000 1.1618 49,708,041.67 99.40625000000 
39543 TREASURY BILLS 912795NF4 19 100 1.1550 50,000,000.00 49,703,125.00 
01/30/03 07/31/03 87 000 1.1618 49,708,041.67 99.40625000000 
39544 TREASURY BILLS 912795NF4 19 100 1.1700 20,000,000.00 19,881,250.00 
01/31/03 07/31/03 40 000 1.1769 19,882,350.00 99.40625000000 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 51.12% (M) 1.3189 1326000000.00 1322223437.50 
153th 1318769273.44 99.71519100000 
36594 T NOTE (99.16) 9128274B5 19 5005 5.5000 200,000.00 201,312.50 
03/31/98 03/31/03 89 000 5.6148 199,010.00 100.6562500000 
36595 T NOTE (99.16) 9128274B5 19 100 5.5000 8,650,000.00 8,706,765.63 
03/31/98 03/31/03 89 000 5.6160 8,606,732.50 100.6562500000 
36596 T NOTE (99.16) 9128274B5 19 3052 5.5000 150,000.00 150,984.38 
03/31/98 03/31/03 89 000 5.6148 149,257.50 100.6562500000 
36597 T NOTE (99.16) 9128274B5 19 3051 5.5000 1,000,000.00 1,006,562.50 
03/31/98 03/31/03 89 000 5.6043 995,500.00 100.6562500000 
38856 T NOTE (99.7) 9128276Z0 19 i 358750 10,000,000.00 10,109,375.00 
07/02/01 06/30/03 40 000 4.2836 9,922,656.25 101.0937500000 
38858 T NOTE (99.7) 9128276Z0 19 1 3.8750 10,000,000.00 10,109,375.00 
07/02/01 06/30/03 45 000 4.2877 9,921,875.00 101.0937500000 
38861 T NOTE (99.7) 912827620 19 100 3.8750 10,000,000.00 10,109,375.00 
07/02/01 06/30/03 87 000 4.2877 9,921,875.00 101.0937500000 
38864 T NOTE (99.135) 912827620 19 100 3.8750 15,000,000.00 15,164,062.50 
07/09/01 06/30/03 87 000 4.1866 14,912,109.38 101.0937500000 
38866 T NOTE (99.135) 912827620 19 100 3.8750 20,000,000.00 20,218,750.00 
07/09/01 06/30/03 40 000 4.1824 19,884,375.00 101.0937500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
29) ,3.62).'510 
SUNGARD 
8,437.50 
SUNGARD 
24,000.00 
SUNGARD 
213771095153 
SUNGARD 
14,284.72 
SUNGARD 
a 22:9:5'6'9 
SUNGARD 
LD Ai2 36k 
SUNGARD 
6,416.67 
SUNGARD 
37208233 
SUNGARD 
3,208.33 
SUNGARD 
3,208.33 
SUNGARD 
650.00 
SUNGARD 


357 Taha 25 
SUNGARD 
162,068.68 
SUNGARD 
2,810.44 
SUNGARD 
18:,.73:6526 
SUNGARD 
34,254.14 
SUNGARD 
344254 14 
SUNGARD 
34,254.14 
SUNGARD 
SL S8ia22 
SUNGARD 
68,508.29 
SUNGARD 


02/04/03 


PAGE: 2 
00:05:40 


UNREALTIZED GAIN 
UNREALIZED LOSS 


_ 3,900.00 
1, 3.0.0'..0:0 
2,000.00 

2:87 7:5,0 


TOL 67 


2:3:9i259 


Spl 2 432305 


Ee Wr Pe fiend Gd 


=8, 12'5, ..0:0 


=8,, 125. 0:0 


= 8 72 2'5/30'0 


12:2;7.23'5)..56 
=84),.334 ..02 


2; 302:.'50 


LOO}, 033513 


1, 726:..:88 


11,062.50 


186,718.75 


187,500.00 


187,500.00 


Pay Ge Sy) ake 
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(RPTMKT) 


INVEST 
NUMBER 


38823 


38824 


38829 


38830 


38831 


38832 


38841 


38843 


37378 


3.7379 


38473 


38474 


38476 


38477 


38708 


38718 


38764 


38797 


38803 


38805 


38806 


38807 


DESCRIPTION 


M 


PURCHASE MATURITY DATE 


NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 


Gi-TyY/ Coun Ty OF SAN FRANCISCO 
R DANIEL DALY Qe 5 = bb 4 4 4B / 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 01/31/03 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
40 2535 5.7500 5,000.00 5 L203 k 
40 000 7.5200 4,431.25 102.4062500000 
9128274U3 19 100 4.2500 50,000,000.00 51, LPL; 8:75:00 
40 000 4.4736 49,738,281.25 102.3437500000 
9128274U3 al) 100 4.2500 25,000,000.00 25), 585.,,93.7...5:0 
45 000 4.4803 24,865,234.38 102.3437500000 
9128274U3 1:9) 100 4.2500 20,000,000.00 20,468,750.00 
87 000 4.4805 19,892,187.50 102.3437500000 
9128274U3 19 100 4.2500 15,000,000.00 157,355 7/516-2).. 510 
87 000 4.5089 14,909,765.63 102.3437500000 
9128274U3 19 100 4.2500 15,000,000.00 U5, 3:51, 5:6'2:.°50 
89 000 4.5055 14,910,937.50 102.3437500000 
9128274U3 19 100 4.2500 155; ,40/0:0;7/0:010',.:0:0 15), Sib, SiG: 27.,50 
87 000 4.5258 14,903,906.25 102.3437500000 
9128274U3 19 100 4.2500 20,000,000.00 20,468,750.00 
45 000 4.5533 19,859, 3:75:00 1:0:2).3:43'75000'0.0 
9128274U3 19 100 4.2500 15,000,000.00 15 ,,.3:51;,562:.5.0 
87 000 4.4261 14,939,062.50 102.3437500000 
9128274U3 19 100 4.2500 25,000,000.00 251, 518.91,,.913) 28.1510 
87 000 4.4142 24,905,273.44 102.3437500000 
9128275A6 19 100 4.7500 15,000,000.00 1574,/5345.3,75-.00 
74 000 4.8246 14,950,781.25 103.5625000000 
9128275A6 abe} 100 4.7500 15,000,000.00 1'5%;53'4-,.3575)..0:0 
74 000 4.8925 14,906,250.00 103.5625000000 
9128275A6 a9 100 4.7500 15,000,000.00 15, 53:43:75 00 
40 000 6.0915 14,374,218.75 103.5625000000 
9128275A6 19 100 4.7500 15,000,000.00 15) 7:53'45,.3:7:5..0.0 
45 000 -6.-092:5 14,374 ,2178.75. 103'.5625000000 
9128275A6 LS 100 4.7500 15,000,000.00 1575 3.4573'7:5'210:0 
89 000 6.0915 145, 374, 28 «15> = £08. 56250000100 
9128275A6 a9 100 4.7500 15,000,000.00 15) 53:4, 3°75:.-010 
40 000 6.1845 14,,332,.031.25 203'55625000000 
9128275A6 19 100 4.7500 30,000,000.00 31,068,750.00 
40 000 4.9941 29,798,437.50 103.5625000000 
9128275A6 aki) 100 4.7500 18,000,000.00 18,641,250.00 
40 000 4.8236 17,963,437.50 103.5625000000 
9128275A6 19 100 4.7500 10,000,000.00 HO), 3'56;,.2'510:../00 
87 000 4.5147 10,062,500.00 103.5625000000 
9128275A6 9 100 4.7500 10,000,000.00 10), 356,250.00 
89 000 4.4868 10,068,750.00 103.5625000000 
9128275A6 9 100 4.7500 25,000,000.00 25,890,625.00 
40 000 4.6109 25,089,843.75 103.5625000000 
9128275A6 19) 100 4.7500 25,000,000.00 25,890,625.00 
89 O00” “4.5758 25,111,328.13 103.5625000000 
9128275A6 19 1005. 4.7 510:0 25,000,000.00 25,890,625.00 
45 000 4.5848 25,105,468.75 103.5625000000 
9128275A6 19 L0'0! = “4.475010 25,000,000.00 25,890,625.00 
40 000 4.5818 25,107,421.88 103.5625000000 


RUN: 


02/04/03 


PAGE: 3 
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CURR ACCR INT UNREALTZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


ale pee eal 
SUNGARD 
45:7,872«693 
SUNGARD 
228,936.46 
SUNGARD 
1:83), 24:9 17 
SUNGARD 
137,361.88 
SUNGARD 
137,3:61..:88 
SUNGARD 
13377, 3:61.88 
SUNGARD 
EBS); 1 4:94.107 
SUNGARD 
1357 7-3:640..8:8 
SUNGARD 
228,936.46 
SUNGARD 
3:2;9;, V44522012 
SUNGARD 
3:2'9),4:4510'2 
SUNGARD 
329,144.02 
SUNGARD 
312.97 44012 
SUNGARD 
312/95, Laas 0;2 
SUNGARD 
3:2':9),,14'4 3102 
SUNGARD 
658,288.04 
SUNGARD 
3'94, 9:72.83 
SUNGARD 
209), 42:9'.)3'5 
SUNGARD 
219), 4291.35 
SUNGARD 
548,573.37 
SUNGARD 
548,573.37 
SUNGARD 
54'85 5 7:3\..3'7. 
SUNGARD 
548,573.37 
SUNGARD 


14337 093 .c05 


120;,703%12 


917'6;; 5.6/2'.5:0 


441,796.87 


440,625.00 


44:7, 65:6...2'5 


6:0'9:,.3'7'5),0:0 


412,500.00 


680,664.06 


58:35,°5:93'. 75 


628,125.00 


dy, U6Oy5'6:..25 


1. 160:,, 1516.25 


1p A600, 1S'6.92'5 


1. 202 23 43ia/5 


12 10%, 32510 


677,812.50 


293, 750.00 


287,500.00 


800,781.25 


LITO 296187 


785,256.25 


783), 203 .12 
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CTA / 2C40-U INET HY OF SAN POR AYN <C LSC 70 
MR DANTEL DALY @.7 5 2°'5'5::4 = 44 18 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 01/31/03 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
37949 T NOTE (99.17) 9128275F5 Lg 100 5.2500 20,000,000.00 20,981,250.00 
11/15/99 05/15/04 45 000 5.8824 19,506,250.00 104.9062500000 
38273 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10,490,625.00 
05/10/00 05/15/04 45 000 6.7885 9,467,187.50 104.9062500000 
38274 T NOTE (99.22) 9128275F5 19 100 5250:0 10,000,000.00 1.0, 49:0;,625...00 
05/10/00 05/15/04 87 000 64°7934 9,465,625.00 104.9062500000 
38275 T NOTE (99.22) 9128275F5 19 100 5:..2500 10,000,000.00 10,490,625.00 
05/10/00 05/15/04 89 000 6.7885 9,467,187.50 104.9062500000 
38276 T NOTE (99.22) 9128275F5 dg) 100 5.2500 20,000,000.00 20,981,250.00 
05/10/00 05/15/04 40 000 6.7885 18,934,375.00 104.9062500000 
38810 T NOTE (101.30) 9L28275F5 19 1:0:0. -5\42'5'0:0 50,000,000.00 52,453, 125.00 
05/02/01 05/15/04 40 000 4.5642 50,960,937.50 104.9062500000 
39282 T NOTE (95.24) 9128277F3 9 100 3:4500'0 50,000,000.00 51°, /6:2:5;,:0.0:0:.. 0:0 
05/15/02 11/15/06 87 O00 (4:55.92 47,867,187.50 103.2500000000 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 28.04% (M) 4.5349 703,;005,000..00 725,1.72,932.82 
, 4.8805 694 ,.729,501.59 103. 25332110000 
39436 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1.5700 50,000,000.00 4:9;,.985); 456.67 
10/04/02 02/07/03 87 0100: -.1.:5:7-8:7 AOD PTZ5S 25000" 99'..9'710 83333333 
39437 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1.5700 50,000,000.00 4°9:,985),41.6...6:7 
10/04/02 02/07/03 87 000 2.5787 49,725,250'°.00 99.97083333333 
39438 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1.5700 50,000,000.00 49),.985 ,416:.67 
10/04/02 02/07/03 87 O00. 1) 3.527877 49), 125),-2:90).10'0 2939).9:7:0'83:3'3:3'3:33 
39439 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1,..5:700 50,000,000.00 4:97, 9185 54:1.67,:6)7 
10/04/02 02/07/03 87 000 1.5787 497 1257220 0.2100) 999710833 33333 
39524 FNMA DISCOUNT NOTES 313588CQ6 19 100 1.2400 30,000,000.00 29 1954s a1 SAGO 
01/06/03 03/04/03 87 000 1.2424 29,941,100.00 99.84930555556 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 8.89% (M) 1.5268 230,000,000.00 229,896,458.35 
1.5347 228,842,100.00 99.95498200000 
39472 FHLB 313384BK4 19 100 1.5000 30,000,000.00 2:9),/9'9'8),:03°3°..3:3 
11/01/02 02/03/03 40 000" -1..505:9 29,882,500.00 99.99344444444 
39496 FEDERAL HOME LOAN DISC NOTES 313384CB3 ES) 100 1.2500 20,000,000.00 19,988,200.00 
12/05/02 02/19/03 40 000) ~ 12533 19,947,222.22 99.94100000000 
39512 FEDERAL HOME LOAN DISC NOTES 313384CHO rt 100 1.2000 25,000,000.00 247, 9810),333". 33 
12/30/02 02/25/03 87 000 1.2023 24;,9527/50 05:00" (9'91592113:3'33:33 33 
39513 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 100 1.2100 50,000,000.00 49,914,777 .78 
12/30/02 03/25/03 87 O00 -205.2:1'3;5 4:9, 85.7 7-152). 18 * 99) 82955555556 
39514 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 LO.0}) 152210:0 50,000,000.00 chs rn Ue Sar At a neat A} 
12/30/02 03/25/03 87 O08 ms y2 13:5 4:9/,8577,.1.52.7/8 995182955555 55.6 
39515 FEDERAL HOME LOAN DISC NOTES 313384DM8 AK) 100 1.2100 25,000,000.00 LAIST SOBA 
12/30/02 03/25/03 87 OOF, aRe203'5 247,928, 576.39 - 99..82955555556 
39475 FEDL HOME LOAN BK CONS DISC 313384EE5 19 9615 1.4000 9,000,000.00 8, 979 292.6450 
11/05/02 04/11/03 40 000 1.4086 8,945,050.00 99.77191666667 


RUN: 


02/04/03 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


226 712432::09 
SUNGARD 
113), 023,.'55 
SUNGARD 
Ll Si e255 
SUNGARD 
113) 2207.55 
SUNGARD 
226,243.09 
SUNGARD 
565',60'7:..73 
SUNGARD 
SET OTL 82 
SUNGARD 


261,666.67 
SUNGARD 
261,666.67 
SUNGARD 
261,666.67 
SUNGARD 
261,666.67 
SUNGARD 
26,866.67 
SUNGARD 


A185) ,.0'0/0'= 010 
SUNGARD 
40,277.78 
SUNGARD 
2, 5:00:00 
SUNGARD 
55), 458. 3'3 
SUNGARD 
5i5),14'5'8)..3)3 
SUNGARD 
QT eho led, 
SUNGARD 
30,800.00 
SUNGARD 


1,475,000.00 
1710123), 43:7..5.0 
1 ,,0.25','0:0.0'.:0:0 
1 0123-7437 .3.50 
2,046,875.00 


14:92 ;,1877'..5:0 


377577 822).:50 
~30,443,431.23 
=1, 500.00 
=1;:5:0'0%.0'0 

= ale 90101300 

=i! 75:0:0;2:010 
35157523010 
eet) 00 
= 19) :17:53.00 
533.333 

700.00 

3'33)533 

2,166.67 
2,166.67 
d5,0:83).33 
3,622.50 
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MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
SUBTOTAL (Inv Type) 
A 39498 FMC DISCOUNT NOTES 
12/05/02 03/31/03 
A 39477 FMC 
11/05/02 04/24/03 
A 39476 FMC 
11/05/02 06/30/03 
A 39536 FMC DISCOUNT NOTES 
01/22/03 06/30/03 
A 39486 FMC DISCOUNT NOTES 


SUBTOTAL (Inv Type) 


11/08/02 08/22/03 


44 FMC 


A 39540 PUBLIC TIME DEPOSIT 
01/02/03 06/30/03 
SUBTOTAL (Inv Type) 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/03 
MAJOR SORT KEY IS ICC# 


43 FEDERAL HOME LOAN DISC 


313396DT7 


3133 96ET6 


3133 96HN6 


3133 96HN6 


313396KT9 


DISCOUNT NOTES 


1010 PUBLIC TIME DEPOSIT 


GRAND TOTAL 


BANK 

BROK SAFE 
8.07% (M) 

1:9) 100 

40 000 

aN) . 100 

40 000 

19 100 

40 000 

19 100 

42 000 

£9) 100 

40 000 
3.89% (M) 

19 953.21 

60 000 
00% (M) 


FUND CPN RATE 
YIM" TR 


1.2624 
1.2663 


1.3236 
1.3340 


1.6500 
1.6500 
1.6500 
1.6500 


PAR/SHARES 
BOOK 


209,000,000.00 
2:08.,.3°7:0), 154 527 


10,000,000.00 

9,959,400.00 
20,000,000.00 
19, 866,833.33 
15,000,000.00 
14:,.85:9),-775:. 0:0 
25,000,000.00 
24,864,518.75 
31,000,000.00 
3'0),.6:73 776 ..6:7 
101,000,000.00 
100,224,303. 75 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2569105000.00 
2551/03'53'3'2:,.9'5 


0 
4 8 7 


MARKET VALUE 
MARKET PRICE 


2.08.,.7:3'29:83..:62 
99.87224100000 


9,980,988.89 
99.80988888889 
19) 9457.78 8).8:9 
99.72894444444 
A), 926 7.12:0...83 
99°50 747222222 
24,876,868.06 
99.50747222222 
3:0), 77-9'3',,0:0 6... 4. 
997. 33227777778 
100:,522,772..78 
99.52749800000 


99,482.64 
99.48263888889 
99,482.64 
99.48263900000 


2586648067.70 
100.6828470000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


20,300.00 
SUNGARD 
68,933.34 
SUNGARD 
52,066.67 
SUNGARD 
8,520.83 
SUNGARD 
86,616.67 
SUNGARD 


1337 5,0 
SUNGARD 


02/04/03 


PAGE: 5 
0:03, 0/55 2:4°0 


UNREALIZED GAIN 
UNREALIZED LOSS 


1,288.89 


L.0),:0:2'2:..2:2 


LA ZIG 6 


3,828.48 


22,701:2.5 77, 


30,628,304.14 
=104,,026.38 
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SUBTOTAL 


36594 
36595 
36596 
36597 
38856 
38858 
38861 


> Pp PDD DD 


DESCRIPTION 

T BILL 

T BILL 

T BILL 

T BILL 

T BILL 

T BILL 

T BILL 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
T BILL 

T BILL 

T BILL 

T BILL 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.7) 


Gul. Ty / (<0. U Now ¥ 


MR. 


912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LY5 
912795MA6 
912795MB4 
912795MC2 
912795MDO 
912795ME8 
912795ME8 
912795MF5 
912795MF5 
912795MK4 
912795MK4 
912795ML2 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NC1 
912795NC1 
912795NC1 
912795ND9 
912795NE7 
912795NF4 
912795NF4 
912795NF4 
912795NF4 


11 TREASURY BILLS 


9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


MAJOR 


OF Ss 


DALY 


SORT KEY 


FUND MATURITY PURCHASE 


NO. 


(TICKER) 
02/06/03 
02/06/03 
02/06/03 
02/06/03 
02/06/03 
02/06/03 
02/06/03 
02/06/03 
02/06/03 
02/13/03 
02/27/03 
03/06/03 
03/13/03 
03/20/03 
03/27/03 
03/27/03 
04/03/03 
04/03/03 
05/01/03 
05/01/03 
05/08/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/10/03 
07/10/03 
07/10/03 
07/17/03 
07/24/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 


51.70% 


03/31/03 
03/31/03 
03/31/03 
03/31/03 
06/30/03 
06/30/03 
06/30/03 


DATE 

08/08/02 
08/08/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
11/07/02 
11/07/02 
11/06/02 
11/06/02 
11/06/02 
11/06/02 
12/06/02 
10/04/02 
10/04/02 
10/04/02 
10/04/02 
01/02/03 
01/02/03 
01/02/03 
01/02/03 
01/03/03 
01/03/03 
01/03/03 
01/07/03 
01/08/03 
01/09/03 
01/15/03 
01/15/03 
01/22/03 
01/28/03 
01/30/03 
01/30/03 
01/30/03 
01/31/03 


(C) 


03/31/98 
03/31/98 
03/31/98 
03/31/98 
07/02/01 
07/02/01 
07/02/01 


448 7 


997.239: 
9:9%,2:3'9 
99771503 
9910503 
9:9;.:5,03 
99°, 5.03 
9:9) :5103 
99.699 
99°76:9'3 
99.626 
995.572 
9:9). 5:45 
99'.520 
99.662 
997.292 
99292: 
99%, 263 
995263 
99.612 
99.612 
99:55:89 
99.401: 
9:9).,.3:8:7 
9:9), 3'B:7; 
99.389 
99.403 
99.5413 
99: 3:91 
99.408 
99/40 
995 42'6. 
9943.2 
99.416 


9:97550'5 
99.500 
99\=5.015 
99:55510 
9922277 
D929 
EELS) 


AN FRAN CIS €'0 
415-554 - 
INVENTORY 
1/31 /103 

TS. LeEc# 
SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.505 1.517 
000 1.505 1.517 
000 1.505 1.513 
000 1.505 1.513 
000 1.505 1.513 
000 1.505 1.513 
000 1.505 1.513 
000 1.190 1.194 
000 1.215 1.219 
000 1.360 1.365 
000 “2.365 1.394 
000 1.365 1.371 
000 1.360 1.367 
000 12.270 1.274 
000 1.465 1.475 
000 1.465 1.475 
000 1.465 1.476 
000 1.465 1.476 
000 1.175 1.180 
000 1.175 1.180 
000 1.175 1.180 
000 1.185 1.192 
000 1.220 1.228 
000 1.220 1.228 
000 2.220 1.222 
OOO 2.225 2.222 
OOO. 22200 . 2.207 
O00 21.205 .22:2 
O00: —D.200) 2.247 
000 1.205 1.212 
000. 1.175, “2h. 182 
000 1.550 1.162 
000 1.155 1.162 
000 1.155 1.162 
000 1.155 1.162 
OOO 2s 7O! 12177 
1 aio” al Sir 
000 5.500 5.615 
000 5.500 5.616 
000 5.500 5.615 
000 5.500 5.604 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 

7,000,000.00 
15,000,000.00 

5,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
30,000,000.00 
10,000,000.00 
30,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 


02/04/03 


PAGE: 1 
0.0;30.5:5 19) 


BOOK VALUE 


4,961,956.94 
43',.665,222 10 
497751 ,.256...94 
49),.75:1, 256. 94 
BOND ly Zo Orc 94 
49,751,256.94 
49,751, 256..94 
49), 84:9) 597.212 
49,846,437 .50 
14,943,900.00 
6,970,007.92 
14,931 ,750%.00 
4,976, 02:0 2 La 
49,831,000.00 
49',645, 958.33 
49,645,958. 33 
497634, 025,28 
49,631,715 .2'8 
39,844,638.89 
39,844,638.89 
3:9! 8:3:57,50:0...0:0 
49-700, 458.33 
29,815; 983)... 33 
29), 8:15), 983'233 
295,816), 73:7. 5.0 
9/940, 262.50 
29,824,000.00 
29°, 821,242 267 
247,-85:2), Ea sae 
24,852,,722),22 
34,798,944.44 
49,716,062550 
49,708,041.67 
49,708,041.67 
49,708,041 .67 
19, 882,350.00 


1':9:9),02:0... 0.0 
8,606, 732.50 
14:975,257;.50 
995,500.00 
97,922, 656.25 
97 9205, 85010 
9, 9245, 87/5).1010 
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MR. DANIEL DALY 4°15. =5 5-4" = 4.4.8 -7 PAGE: 2 

(SIRPT) INVESTMENT INVENTORY RUN: 02/04/03 00:05:19 
INVESTMENTS OUTSTANDING AS OF 1/31/03 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38864 T NOTE (99.135) 912827620 100 06/30/03 07/09/01 000 3.875 4.187 99.414 15,000,000.00 14,912; 109:.38 
A 38866 T NOTE (99.135) 912827620 100 06/30/03 07/09/01 000 3.875 4.182 99.422 20,000,000.00 19), 884.,.3:75:.:0:0 
A 33942 T NOTE (88.20) 2535 08/15/03 09/27/94 000 5.750 7.520 88.625 5,000.00 Ay As .2:5 
A 38822 T NOTE (99.16) 9128274U3 100 11/15/03 05/15/01 000 4.250 4.474 99.477 50,000,000.00 49,738, 281-25 
A 38823 T NOTE (99.15) 9128274U3 100 11/15/03 05/15/01 000 4.250 4.480 99.461 25,000,000.00 24,865,234.38 
A 38824 T NOTE (99.15) 9128274U3 100 11/15/03 05/16/01 000 4.250 4.481 99.461 20,000,000.00 19,892); 18972.:50 
A 38829 T NOTE (99.13) 9128274U3 100 11/15/03 05/23/01 000 4.250 4.509 99.398 15,000,000.00 14,909; 765.63 
A 38830 T NOTE (99.13) 9128274U3 100 11/15/03 05/23/01 000 4.250 4.505 99.406 15,000,000.00 £4). 91057 93:75, 5:0 
A 38831 T NOTE (99.12) 9128274U3 100 11/15/03 05/23/01 000 4.250 4.526 99.359 15,000,000.00 1477-9035, 9:06.25 
A 38832 T NOTE (99.10) 9128274U3 100 11/15/03 05/25/01 000 4.250 4.553 99.297 20,000,000.00 LD, 85.95 .3:75510'0 
A 38841 T NOTE (99.20) 912827403 100 11/15/03 06/04/01 000 4.250 4.426 99.594 15,000,000.00 14 ,.93'9;,062:.50 
A 38843 T NOTE (99.20) 9128274U3 100 11/15/03 06/04/01 000 4.250 4.414 99.621 25,000,000.00 24,905), 273.044 
AY 3737/8 TeNOTE “(99 .22) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.825 99.672 15,000,000.00 14,950,784 52'5 
A 3:73:79 TRNOTEY (995.12) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.892 99.375 15,000,000.00 14,-906,,250..00 
A 38473 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 24a 3:74 7.28.75 
A 38474 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 L453 374 218275 
A 38476 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 14,374,218. 75 
A T NOTE (95.18) 9128275A6 100 02/15/04 08/15/00 000 4.750 95.547 15,000,000.00 14) °.3:325.032525 
A T NOTE (99.11) 9128275A6 100 02/15/04 02/16/01 000 4.750 99.328 30,000,000.00 2:9, 7985,437 50 
A 38718 T NOTE (99.26) 9128275A6 100 02/15/04 02/23/01 000 4.750 4.824 99.797 18,000,000.00 UT, 263 ,43'7).'5:0 
A 38764 T NOTE (100.21) 9128275A6 100 02/15/04 03/29/01 000 4.750 4.515 100.625 10,000,000.00 10), 062,500.00 
A 38797 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 100.688 10,000,000.00 10,068,750.00 
A 38803 T NOTE (100.12) 9128275A6 100 02/15/04 04/17/01 000 4.750 4.611 100.359 25,000,000.00 257,089)>;843.. 75 
A 38805 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.576 100.445 25,000,000.00 25,211 ,3:28.23 
A 38806 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.585 100.422 25,000,000.00 25,105,468.75 
A 38807 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.582 100.430 25,000,000.00 25:,40'7 (42:1 8:8 
A 37949 T NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 000 5.250 5.882 97.531 20,000,000.00 19,506,250.00 
A 38273 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 9,467,187.50 
A 38274 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 94.656 10,000,000.00 9,465.,625:.00 
A 38275 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 9746718 71.50 
A 38276 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 20,000,000.00 18, 93:4),.3:'75:.:00 
A 38810 T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 101.922 50,000,000.00 50, 960,937.50 
A 39282 T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 95.734 50,000,000.00 4:7, 86:7, 8:7 250 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 2 23 oC) 47.5319 4:7°8'80) 198.5823 703,005,000.00 6947729, 504259 
A 39436 FEDERAL NATL MTG ASSN DI 313588BP9 100 02/07/03 10/04/02 000 1.570 1.579 99.451 50,000,000.00 4:9, 725,250.00 
A 39437 FEDERAL NATL MTG ASSN DI 313588BP9 100 02/07/03 10/04/02 000 1.570 1.579 99.451 50,000,000.00 49',,725.,,250. 00 
A 39438 FEDERAL NATL MTG ASSN DI 313588BP9 100 02/07/03 10/04/02 000 1.570 1.579 99.451 50,000,000.00 4:9), 12/5), 25,0).010 
A 39439 FEDERAL NATL MTG ASSN DI 313588BP9 100 02/07/03 10/04/02 000 1.570 1.579 99.451 50,000,000.00 4:9,,725,250..00 
A 39524 FNMA DISCOUNT NOTES 313588CQ6 100 03/04/03 01/06/03 000 1.240 1.242 99.804 30,000,000.00 29,941,100.00 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 8.97% (C) DO 28) = At S'5 99) 449i7 230,000,000.00 228,842,100.00 
A 39472 FHLB 313384BK4 100 02/03/03 11/01/02 000 1.500 1.506 99.608 30,000,000.00 29,882,500.00 
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39536 
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SUBTOTAL 


A 39540 


SUBTOTAL 


DESCRIPTION 


FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDL HOME LOAN BK 


(Inv Type) 

FMC DISCOUNT NOTES 
FMC 

FMC 

FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 


Gia TY) CGC OnUANE DY 


MR 


313384CB3 
313384CHO 
313384DM8 
313384DM8 
313384DM8 
313384EE5 


3133 96DT7 
313396ET6 
3133 96HN6 
3133 96HN6 
313396KT9 


(Inv Type) 44 FMC DISCOUNT NOTES 


PUBLIC TIME DEPOSIT 


(Inv Type) 


1010 PUBLIC TIME DEPOSIT 


DANIEL 
INVES 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 


953:1 


OF SAN 


FRANCISCO 


DA hi Y 415 - 

TMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 1/31/03 

MAJOR SORT KEY IS ICC# 

MATURITY PURCHASE SAF/ CUPN 
(TICKER) DATE PURP RATE 
02/19/03 12/05/02 000 1.250 
02/25/03 12/30/02 000 1.200 
03/25/03 12/30/02 000 1.210 
03/25/03 12/30/02 000 1.210 
03/25/03 12/30/02 000 1.210 
04/11/03 11/05/02 000 1.400 
8.17%(C) W262 
03/31/03 12/05/02 000 1.260 
04/24/03 11/05/02 000 1.410 
06/30/03 11/05/02 000 1.420 
06/30/03 01/22/03 000 1.227 
08/22/03 11/08/02 000 1.320 
3939'S (C) 1.324 
06/30/03 01/02/03 000 1.650 
.00%(C) 1.650 
REPORT TOTALS See 
ASSETS FIXED 2.209 


4487 


98.948 


RUN: 


PAR VALUE 
SHARES 


20,000,000. 
25,000,000. 
50,000,000. 
50,000,000. 
25,000,000. 

9,000,000. 


10,000,000. 
20,000,000. 
15,000,000. 
25,000,000. 
34,000, 00.0. 


02/04/03 


PAGE: 3 
00:05 319 


BOOK VALUE 


UO PIA NH 222)...212 
24,952,500.00 
49,857, U52..78 
49,857,152.78 
24,928,576.39 
8,945,050.00 


9,959, 400:..00 
19), 866 833.33 
14,859,775:.00 
24,864,518.75 
30,673), 776267 
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GRU Y 2/6,C 70) Up Neely OF SAN PY RoA N-C LS, C%0 
MR. DANIEL DALY roo ese Soyer ro yuas, gaeiaue: fect: FM: haa) PAGE: a 
(SIRPT) INVESTMENT INVENTORY RUN: 02/04/03 00:05:19 
INVESTMENTS OUTSTANDING AS OF 1/31/03 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.650 1.650 100.000 100,000.00 100,000.00 


REPORT TOTALS SSESss =S=555 S225555 S225 5555555555555= Se eeeee5222222=== 


ASSETS FIXED 1.650 1.650 100.000 100,000.00 100,000.00 


e 
” 4 
YSRELS et ' 5 <= ara 
ph | 47 i* , 7 a 
> ¢t* *) ; 1) ee | 
d 4.9443 6F\35 ye? \ sy Sega “Fie a 


v 1 24hs4 wise avre =i 33 - ar 
“Vy wYAGRESA SFP TOd Ses6\ "a fT. . e CY 


ea es a “4 ce hee 


£23738 CESS >! 2 r\ 33740 
P F cus “s'@ 2 Se ; 
a i. & 8 a 2 8 a: 3 
G ‘Ra: e uous S294 G PT. ee: 


> = =f 7 -_ 
a) —_ 
a 4 
! 
Se 
’ oe 
‘oa 
- om] | - a & 
Pat i ( i e S¢ 
oe © i) e oa 
: ae) eg * fost ue? 
‘ 24u.' 90a 5 
La noe Al 
6 Ag t 
i" = 


f fue ASSN G?- if f4 Se 
a - type! 


* ACTIVE TRANSACTIONS * 


38792 


39334 


39340 


39341 


3:9/3'8 1: 


39382 


39417 


39418 


39431 


39432 


39433 


39448 


39471 


39473 


39484 


39485 


39497 


39504 


39505 


39507 


39508 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (95.26) 

T NOTE (99.23) 


UNITED STATES TREAS BI 
FEDERAL NATL MTG ASSN 
FEDL HOME LOAN BK CONS 
i BELE 

T BILL 

FHLB 
FHLB 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
T BILL 

FNMA 

FMC 


TREASURY BILLS 


TREASURY BILLS 


FMC DISCOUNT NOTES 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


TREASURY BILLS 


Gaal Yo / COU Ne Tay: OF SAN ERA GN Get Seeno 

MR DAN LE OL Do AahAy 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

02/01/03" -TO: 407/3:15/03 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 009906, 000003, 000805, 000001 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 

19 87 11/15/03 01/10/03 SALE 4.250 -15,000,000.00 -14,368,359.38 
01/13/03 01/10/03 5.816 631,640.62 

19 87 11/15/03 01/31/03 SALE 4.250 -20,000,000.00 -19,942,187.50 
01/30/03 01/31/03 4.368 57,812.50 

19 87 01/09/03 01/06/03 SALE 1.695 -50,000,000.00 -49,573,895.83 
01/06/03 01/06/03 1.710 426,104.17 

19 87 01/15/03 01/15/03 MAT 1.750 -6,000,000.00 -5,947,208.33 
02/03/03 01/15/03 1.766 

19 40 01/03/03 01/03/03 MAT 1.750 -20,000,000.00 -19,835,694.44 
02/03/03 01/03/03 1.764 

19 87 01/30/03 01/02/03 SALE 1.580 -30,000,000.00 -29,768,266.67 
01/06/03 01/02/03 1.592 231,733.33 

19 87 01/30/03 01/03/03 SALE 1.580 -30,000,000.00 -29,768,266.67 
01/06/03 01/03/03 1.592 2341. 733.33 

19 40 01/15/03 01/15/03 MAT 1.620 -50,000,000.00 -49,759,250.00 
02/03/03 01/15/03 1.628 

19 40 01/06/03 01/06/03 MAT 1.630 -50,000,000.00 -49,780,402.78 
02/03/03 01/06/03 1.637 

19 40 01/02/03 01/02/03 MAT 1.630 -50,000,000.00 -49,796,250.00 
02/03/03 01/02/03 1.637 

19 40 01/02/03 01/02/03 MAT 1.630 -50,000,000.00 -49,796,250.00 
02/03/03 01/02/03 1.637 

19 40 01/02/03 01/02/03 MAT 1.630 -20,000,000.00 -19,918,500.00 
02/03/03 01/02/03 1.637 

19 87 02/06/03 01/30/03 SALE 1.505 -50,000,000.00 -49,751,256.94 
01/30/03 01/30/03 1.513 248,743.06 

19 87 01/08/03 01/08/03 MAT 1.500 -45,000,000.00 -44,872,500.00 
02/03/03 01/08/03 1.504 

19 40 01/30/03 01/30/03 MAT 1.520 -47,000,000.00 -46,821,400.00 
02/03/03 01/30/03 1.526 

19 87 02/06/03 01/10/03 SALE 1.190 -20,000,000.00 -19, 939,838.89 
01/13/03 01/10/03 1.194 60,161.11 

19 87 02/06/03 01/10/03 SALE 1.190 -20,000,000.00 -19,939,838.89 
01/13/03 01/10/03 1.194 60,161.11 

19 40 01/28/03 01/28/03 MAT 1.260 -50,000,000.00 -49,905,500.00 
02/03/03 01/28/03 1262 

19 40 01/03/03 01/03/03 MAT 1.260 -10,000,000.00 -9,991,250.00 
02/03/03 01/03/03 1.261 

19 40 01/03/03 01/03/03 MAT 1.260 -50,000,000.00 -49,956,250.00 
02/03/03 01/03/03 1.261 

19 87 01/29/03 01/29/03 MAT 1.230 -33,000,000.00 -32,942,497.50 
02/03/03 01/29/03 di .2'3'2 

19 87 01/02/03 01/02/03 MAT 1.205 -30,000,000.00 -29,976,904.17 
02/03/03 01/02/03 1.206 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=-98,, 618.78 
=1'8'0 , 8:01...1.0 
=41:9,,044..67 

25.2557 915.67 
-164, 3:05.56 
=194 ,866.66 
-1:96, 183.33 
-240,750.00 
US) pele ee 
=2.03:,7'510'.'0:0 
=2'03), 750'..0;0 

= 8:5,25:0.0'.:0'0 
ree ao a is Ler Be 
=2277;,,510.0'-.00 
-178,600.00 

sail Genres 4 bel gpd Us 
=4°2), 3:1. dal 

-94,500.00 

=8, 750.00 

=43, 750.00 

57,502.50 

=2:3%,,095 .:83 
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PAGE: 
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(GAIN) /LOSS 


SETTLEMENT 

= 9:93", 750:..0/0 
157460), 728°.-E6 
25129 10.8 Ie 0 
20,,,652),676- 1.0 
Et Hn ne fl arp oT 

Ge Wes Dike Be STP AP ARS De Wf 
6,000,000.00 
20,000,000.00 
='9',, 5:16:65 6:7 
29,972; 70:0...0.0 
='97,5:6.2)3.5:0 
29,4974 ,012 2.50 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
=3 DOs. oie 
49,988 , 965.28 
45,000,000.00 
47,000,000.00 
-600.00 

19, 99:2.,°750. 010 
-600.00 

19, 982, 750.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
33,000,000.00 


30,000,000 
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* ACTIVE TRANSACTIONS * 


39509 
39516 
39527 
39518 
39/5159 
abaz0 
3:95:21 
39522 


39523 


39524 
39525 


39526 


3'9'5)2:7 


39528 
39529 
39530 
39531 


39532 


DESCRIPTION/ POOL# 
MEMO 

FMC 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FARM CREDIT DISCOUNT N 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FARM CREDIT DISCOUNT N 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY NOTES 


000805, 


FRANCIS 
Li Dial 505) 4e= 
FIXED INCOME 


000001 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 


40,000,000.00 


40,000,000.00 


40,000,000.00 


50,000,000.00 


30,000,000.00 


30,000,000.00 


30,000,000.00 


50,000,000.00 


-50,000,000.00 


30,000,000.00 


10,000,000.00 


45,000,000.00 


-45,000,000.00 


26,000,000.00 


-26,000,000.00 


30,000,000.00 


30,000,000.00 


25,000,000.00 


25,000,000.00 


5,000,000.00 


-5,000,000.00 


CrTy / Cc O-U Net y OF SAN 
MR DANIEL D AL: ¥ 4 
DETAIL TRANSACTION REPORT - 

01/01/03 TO 01/31/03 

SETTLEMENT DATE BASIS 
FUNDS: 000100, 009906, 000003, 
BANK BROK MATURITY TRADE/ TXN COUPON 

CASH DATE /ENTRY SETTLE TYP YIELD 

19 87 01/14/03 01/14/03 MAT 1.280 
02/03/03 01/14/03 1k. 2°82: 
19 87 05/01/03 01/02/03 PURC 1.175 
01/06/03 01/02/03 1.180 
19 87 05/01/03 01/02/03 PURC 1.175 
01/06/03 01/02/03 2.180 
19 87 05/08/03 01/02/03 PURC 1.175 
01/06/03 01/02/03 1.180 
19 87 07/03/03 01/02/03 PURC 1.185 
01/06/03 01/02/03 1.192 
19 45 07/03/03 01/03/03 PURC 1.220 
01/06/03 01/03/03 1.228 
19 40 07/03/03 01/03/03 PURC 1.220 
01/06/03 01/03/03 1228 
19 89 07/03/03 01/03/03 PURC 1.220 
01/06/03 01/03/03 2.22 
19 87 01/27/03 01/06/03 PURC 1.200 
01/06/03 01/06/03 1...2'01 
87 01/27/03 MAT 1.200 
02/03/03 01/27/03 1.201 
19 87 03/04/03 01/06/03 PURC 1.240 
01/06/03 01/06/03 A AD 
19 45 07/03/03 01/07/03 PURC 1.215 
01/07/03 01/07/03 1 12:22 
19 45 01/22/03 01/07/03 PURC 1.220 
01/07/03 01/07/03 Is DDE 
45 01/22/03 MAT P5220 
02/03/03 01/22/03 1G. 2:24 
19 87 01/30/03 01/07/03 PURC 1.190 
01/07/03 01/07/03 T1910: 
87 01/30/03 MAT 1.190 
02/03/03 01/30/03 1.194 
19 87 07/03/03 01/08/03 PURC 1.200 
01/08/03 01/08/03 eo On/, 
19 45 07/10/03 01/09/03 PURC 1.205 
01/08/03 01/09/03 Ive Q 12 
19 40 07/10/03 01/15/03 PURC 1.210 
01/15/03 01/15/03 lie D207, 
19 87 07/10/03 01/15/03 PURC 1.205 
01/15/03 01/15/03 bea) 
19 45 11/15/07 01/17/03 PURC 3.000 
01/17/03 01/17/03 3.075 
87 01/22/03 SALE 3.000 
01/22/03 01/22/03 3.075 


(om @) 
448 7 


BOOK VALUE 
PREM / (DISC) 


=49;,952,000:'..00 
39,844,638.89 
Pn inohonpey olan Eau 
39,844,638.89 
=2'5 51, S6M.2L 1 
3:9),,8:3:'5,,,5:0:0'..0:0 
-164,500.00 
4:9, 100), ,45:8:..3:3 
=2:99.,5 440067 
2:9), 825,983.33 
=1)'8'4,,01:6:. (6:7 
2957-815) 7983).:.33 
= 18:4. ,006:.6'7. 
2.9%, B:6.,.°7.3:7!..5:0 
=18'3',,2:162'..50 
4:9),/9:6'5',,0'0'0:..0'0 
-35,000.00 
-49,965,000.00 
29),,.94:1,,,1/0:0:.. 0:0 
-58,900.00 
9),-940',.2'62:..5:0 
HOLE Hee ie ha ats)| 0) 

QA T2530 
= 2/2. 8'75:. 010 
-44.,.9777,125..00 
2:53,-9810)7,23:2)..7:8 
19), F622 
=25:,98'0 ;232:-78 
29,824,000.00 
=LA.6.,.0:010'. 0:0 
295, 81:77 2417.67 
= 182, 758:..33 
24,852 4 dd 1 


-147,888.89 
DanO5 207221 22 
= PAT), 27-7). 78 
5,009,308.10 
9,308.10 
-5,009,308.10 
-9,308.10 


PAGE: 2 
RUN: 02/04/03 00:05:06 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-48,000.00 


-35,000.00 


='2:2,,,8:7.5:./00 


OF GT Be 


=2 7, 07.83 


SETTLEMENT 


50,000,000.00 


-39,844,638.89 
=3'9:,,844,63:8 .8:9 
=3:9),,83:5:,5.0:0'..010 
=439), 1010) ,,4:5:81,.3:3 
12:9: BAS, 983033 
=12)9,82:5.19:8:31.,.3.3 
= 29%, 862), 131 0.510 
-49,965,000.00 
50,000,000.00 

= 2:94, 941, 110:0}..0:0 
297 D410 c2:6:2; 1510 

= Aah, 9075. 12'S: 010, 
45,000,000.00 

=2'53,, 98101, 2:312)..78 
26,000,000.00 

=2:9', 824:, 0:10:0;.,0/0 
22:9), 8A?) 2a 467, 
S247 892,10 de, dab 
=24, 852,722.22 
=5,, 0109), 3:08. A0 

='2-2)7/ 619.6 2215. 


5,034,036.18 
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* ACTIVE TRANSACTIONS * 


39534 


3'953'5 


39536 


3953.7 


39538 


39539 


39541 


39542 


39543 


39544 


DESCRIPTION/POOL# 
MEMO 


TREASURY NOTES 


TREASURY NOTES 


TREASURY BILLS 


FMC DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


BILLS 


TREASURY 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FUR AN] Ls 
DW Oe DV 4a a 
FIXED INCOME 


000805, 000001 


PAR VALUE 
ORIGINAL FACE 


10,000,000.00 
-10,000,000.00 
5,000,000.00 
-5,000,000.00 
35,000,000.00 
25,000,000.00 
20,000,000.00 
-20,000,000.00 
40,000,000.00 
-40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


20,000,000.00 


Cote 7/1, CxO Ua No AY OF SAN 
MR DANIEL DeAyuaY 4 
DETAIL TRANSACTION REPORT - 

01/01/03 TO 01/31/03 

SETTLEMENT DATE BASIS 
FUNDS: 000100, 009906, 000003, 
BANK BROK MATURITY TRADE/ TXN COUPON 

CASH DATE /ENTRY SETTLE TYP YIELD 

19 87 11/15/07 01/17/03 PURC 3.000 
01/17/03 01/17/03 3. SOP7. 
87 01/22/03 SALE 3.000 
01/22/03 01/22/03 3.077 
19 89 11/15/07 01/17/03 PURC 3.000 
01/17/03 01/17/03 3.073 
87 01/22/03 SALE 3.000 
01/22/03 01/22/03 32.073 
19 87 07/17/03 01/22/03 PURC 1.175 
01/22/03 01/22/03 1.182 
19 42 06/30/03 01/22/03 PURC 1.227 
01/22/03 01/22/03 4423.4 
19 40 01/31/03 01/23/03 PURC 1.170 
01/23/03 01/23/03 1,170 
40 01/31/03 MAT 11°70 
02/03/03 01/31/03 1.170 
19 87 01/28/03 01/27/03 PURC 1.140 
01/27/03 01/27/03 1.140 
87 01/28/03 MAT 1.140 
02/03/03 01/28/03 1.140 
19 42 07/24/03 01/28/03 PURC 1.550 
01/27/03 01/28/03 e162 
19 87 07/31/03 01/30/03 PURC 1.155 
01/30/03 01/30/03 162 
19 87 07/31/03 01/30/03. PURC 1.155 
01/30/03 01/30/03 1262 
19 87 07/31/03 01/30/03 PURC 1.155 
01/30/03 01/30/03 1.162 
19 40 07/31/03 01/31/03 PURC 1.170 
01/30/03 01/31/03 deelege7, 


co 
4487 


BOOK VALUE 
PREM / (DISC) 


10,017,834.94 
LT 83:4 9.4 
-10,017,834.94 
=1'7 ,.8:3'4;..94 
57,009;698.72 
9,698) 72 

=5)7,, 00:97:69 815 7:2 
=9,6:98..72 
34,798,944.44 
=201;055:..56 
24,864,518.75 
=4'3:5),481..:2'5 
1:9;,,994 ,800:..00 
-5,200.00 
-19,994,800.00 


3191, 99:85 733 6313) 
=1,266.67 
= 39 9985, 733433 


49,716,062.50 
S203, 99750 
4:9), 7/0;8),,041..6 7 
2:91; 9.5'8...3'3 
497,708 ,041.67 
=2:9'177,958' 53:3 
49,708,041.67 
=2:9i15-958:.3:3 
19,882,350.00 
= 117; '6:5:0' 1010 


PAGE: 3 
RUN: 02/04/03 00:05:06 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=4,,143).64 


+27, 072.83 


= 57.2 0/010:0 


= 266 :16)7 


SETTLEMENT 


-10,,017, 834.94 
-46,093.74 

LO), 06870 :1:25,3:2 
=5),:00:9',, 6.98), 7:2 
=22:, 205.63 
5,034, 036.18 
-34,798,944.44 
-24,864,518.75 
= 197.99 43318:010'.'0:0 
20,000,000.00 
=3)94,9 987,133.33 
40,000,000.00 
-49,716,062.50 
AO) e108), .0-4 1 3:6u7, 
-4'9:, 70:8, 042 67 


= 4:9), 108), O42). 16s7 
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Gri Ty / ¢ OU N TY QO F SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
01/01/03" STO.--01/3:1;/03 RUN: 02/04/03 00:05:06 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 1.233 891,000,000.00 887,240,111.34 -3,759,888.66 -887,240,111.34 
( 28) 
SALE 2.120 -255000000.00 -253088752.53 1,911,247.47 -1,416,532.18 -1,640,671.18 256,145,955.89 
( ala} 
MAT 1.401 -742000000.00 -~740167748.33 =, 83127 25.1...6:7, 740,167, 748.33 
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Gr TY jC O°UrN T Y¥ OF SAN FRANCISCO 


MR. DANIEL DA, GY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
01/01/03 TO 01/31/03 RUN: 02/04/03 00:05:08 
SETTLEMENT DATE BASIS 
FUND: 9531 AIRPORT POOL-CONTINGENCY FD 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
39540 PUBLIC TIME DEPOSIT 19 60 06/30/03 01/02/03 PURC 1.650 100,000.00 100,000.00 


01/28/03 01/02/03 1.650 -100,000.00 


« 
. 


CULsT SY 7/AGiIOTUON TY O F SAN ERAN CLS €:0 


MR. DANIEL DALY 415-554-448 7 

* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
01/01/03 TO 01/31/03 RUN: 02/04/03 00:05:08 
REPORT GRAND TOTALS 

ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 


PURC 1.650 100,000.00 100,000.00 -100,000.00 
( 1) 
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° CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


March 5, 2003 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


vA 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past eight months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 57,793,108 Earned Interest Yield 
Total Net Earnings $ 50,313,257 Pooled Funds 3.009% 
Average Age of Portfolio 162 Days All Funds 2.877% 


Total cost of the securities on hand February 28, 2003 was $2,520,018,826 with a market value of 
$2,553,035,687 plus fixed assets accrued earnings of $6,081,820. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of February 28, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of February 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on February 28, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of February 2003. 


Si 'y yours, 


Susan Lea 
Treasurer 


Lens) 


Enc. 
ce: Harvey Rose, Budget Analyst (w/Enc.) epee 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


DANIEL 


POrR:- TF IO: Tt TsO 
2/01/03 THROUGH 


sor crccH GOV'T SECURITIES 
LIABILITIES 


ASSETS 
10,996, 059.37 
5, 796; 756.41 
2,495,774,635.24 
3 0107 
2, S19, 9:41/8);:8:2'5:..9'0 
2,524,888,087.14 
2.5276 


16:2: 2,92 


T62..'5:2 


ALL FUNDS 


BOR AUN CC IS: CO 


Ag ily 45 


-000 


.00 


.00 


-000 


.00 


.00 


5 5 4) = 4.4.8.7 


SD ear Te Se Tet 1G. iG 
2/28/03 


RUN: 


---------- TIME DEPOSITS --------- 


ASSETS 


128:...33 


100,000.00 


L673 


100,000.00 


100,000.00 


136.73 


£2200 


122.00 


LIABILITIES 


PAGE: al 
03/03/03 09:04:24 
TOTAL 


10,996,059.37 
5,756,884.74 
2,495,874,635.24 
31,007 
2,520,018,825.90 
2,524,988,087.14 
2.276 

N/A 

N/A 
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ClLarteyY of C20nUe NAT WY OF SAN ER A N.C Ir S°C O 
MR. DANIEL DALY a TPS e- 5254) 244 <B> 7 PAGE: i 
SIRPT) INVESTMENT INVENTORY RUN: 03/04/03 00:04:32 
INVESTMENTS OUTSTANDING AS OF 2/28/03 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 43.99%(C) 1.251 1.240 99.422 1,115,000,000.00 1,108,556,793.05 
(Inv Type) 12 TREASURY NOTES 27.57% (C) 4.535 4.880 98.823 703,005,000.00 694,729,501.59 
(Inv Type) 41 FNMA DISCOUNT NOTES 1.19% (C) 1.240 1.242 99.804 30,000,000.00 2.9;,941.,. 1:00.00 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 11.37% (C) 27,858" 2.242 99.814 287,000,000.00 286,467,127 .51 
(Inv Type) 44 FMC DISCOUNT NOTES 3.98% (C) 14324 1.334 99.232 101,000,000.00 100):224,.30387 75 
(Inv Type) 91 NEGOTIABLE C.D.'S 11.90% (C) 1.250 ° 12,5250 100.000 300,000,000.00 300,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (C) 1.650 1.650 100.000 100,000.00 100,000.00 


REPORT TOTALS Soe e ae ase, Sea eae Se ee nee sea eae ee pee eee eee 


ASSETS FIXED 5.183 2.249 99.366 2,536,105,000.00 2,520,018,825.90 
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INVEST 
NUMBER 


3:95.03 


39443 


39444 


39434 


39435 


39516 


S507, 


3:95:18 


3:95:19 


39520 


39521 


3:9:5:2'2 


39525 


39528 


3:9'5:2'9 


39530 


359 53: 


3'9:5:3:5 


39539 


39541 


3:95:42 


39543 


DESCRIPTION 


M 


G@i°tyY /¢ oru N TY 
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PURCHASE MATURITY DATE 


TREASURY BILLS 
11/06/02 03/06/03 
TREASURY BILLS 
11/06/02 03/13/03 
TREASURY BILLS 
12/06/02 03/20/03 
T BILL 
10/04/02 03/27/03 
T BILL 
10/04/02 03/27/03 
T BILL 
10/04/02 04/03/03 
T BILL 
10/04/02 04/03/03 
TREASURY BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/08/03 
TREASURY BILLS 
01/02/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/07/03 07/03/03 
TREASURY BILLS 
01/08/03 07/03/03 
TREASURY BILLS 
01/09/03 07/10/03 
TREASURY BILLS 
01/15/03 07/10/03 
TREASURY BILLS 
01/15/03 07/10/03 
TREASURY BILLS 
01/22/03 07/17/03 
TREASURY BILLS 
01/28/03 07/24/03 
TREASURY BILLS 
01/30/03 07/31/03 
TREASURY BILLS 
01/30/03 07/31/03 
TREASURY BILLS 
01/30/03 07/31/03 


DANTIEL 


OF 
DALY 


SAN 
4 


FRANCISCO 


ib = 15, 594 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795MB4 19 
87 

912795MC2 19 
87 

912795MDO 19 
87 

912795ME8 19 
87 

912795ME8 19 
87 

912795MF5 1.9 
87 

912795MF5 a9 
87 

912795MK4 ae) 
87 

912795MK4 19 
87 

912795ML2 19 
87 

912795NB3 19 
87 

912795NB3 a9 
45 

912795NB3 19 
40 

912795NB3 19 
89 

912795NB3 19 
45 

912795NB3 19 
87 

912795NC1 19 
45 

99 2795NEL 19 
40 

912795NC1 19 
87 

912795ND9 4:9 
87 

912795NE7 19 
42 

912795NF4 19 
87 

912795NF4 19 
87 

912795NF4 19 
87 


CPN RATE 
YTM TR 


1.1740 
1.4650 
1.4754 
1.4650 
1.4754 
1.4650 
1 4T 5:9 
1.4650 
1.4759 
2. 17510 
1.1796 
1.1750 
L796 
ds 7:50 
ad 99 
1.1850 
1.1922 
1.2200 
2275 
1.2200 
2220/5 
1.2200 
1.2225 
1.21250 
Paeees 
1.2000 
e207 a 
1.2050 
1.2124 
2010 
re 2a 
1.2050 
1. 22 1: 
1.1750 
1.1818 
1.5500 
1.1616 
L550 
1.1618 
1.1550 
1.1618 
1.1550 
1.1618 


PAR/SHARES 
BOOK 
15,000,000.00 
14,931,750 .00 
5,000,000.00 
4,916. O21 .a 
50,000,000.00 


49,831,000.00 
50,000,000.00 
49,645,958 .33 
50,000,000.00 
49,645,958 .33 
50,000,000.00 
49,631, 725.28 
50,000,000.00 
49), 6347715. 28 
40,000,000.00 
39,844,638.89 


40,000,000.00 
39,844,638.89 


40,000,000.00 
39,835, 500.00 
50,000,000.00 
49,700,458.33 
30,000,000.00 
29), 81'5'/983'53)3 
30,000,000.00 
29,825,983 ..33 
30,000,000.00 
2:9 816, 7:3'7 «5,0 


10,000,000.00 


9,940,262.50 
30,000,000.00 
2:95,/8:2.47,:010/0%. 010 
30,000,000.00 
29) 814, 2410. 67 


25,000,000.00 
247, 852), dda ed 
25,000,000.00 
2A, B52), 022) 22 
35,000,000.00 
34,798,944.44 
50,000,000.00 
49,716,062.50 
50,000,000.00 
49,708,041.67 
50,000,000.00 
A975 108%, O41. 167, 
50,000,000.00 
49,708,041.67 


4487 


MARKET VALUE 

MARKET PRICE 
14,995, 312.50 
99.96875000000 

4,998,437.50 
99.96875000000 
49,968,750.00 
99.93750000000 
4:9: 953;; 1257: 010 
99.90625000000 
4°9),.953 125.00 
99.90625000000 
49,937,500.00 
99.87500000000 
49,937,500..00 
99.87500000000 
39,925,000.00 
99.81250000000 
39,925,000.00 
99.81250000000 
319, 9112)7°5:0:0:.:0.0 
99.78125000000 
49,796,875.00 
99.59375000000 
29), 8:78°.12'5:..0.0 
99.59375000000 
29,8785 1225:..010 
99.59375000000 
29,878,125.00 
99.59375000000 

9), 95:97,3'754:00 
99.59375000000 
29,878, 1:25:.:0:0 
99.59375000000 
29,868,750.00 
99.56250000000 
24,890,625.00 
99.56250000000 
24,890,625.00 
99.56250000000 
34 ,83:5.,93'7 350 
99.53125000000 
49, 7657;,625;.00 
99.53125000000 
49,750,000.00 
99.50000000000 
49,750,000.00 
99.50000000000 
49,750,000.00 
99.50000000000 


RUN: 


03/04/03 


PAGE: 1 
00:04:51 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


65,406.25 
SUNGARD 
lig ieisie ee 
SUNGARD 
138), 12'5:.:0:0 
SUNGARD 
3:02.,13'8:..8:9 
SUNGARD 
30%, 13:°8'..8:9 
SUNGARD 
301,138.89 
SUNGARD 
3:01,,138).89 
SUNGARD 
UDG PAL 22 
SUNGARD 

WD 2B 22 
SUNGARD 
DU A EAA 
SUNGARD 
95,458.33 
SUNGARD 
57,950.00 
SUNGARD 
577,:9'5.0:.-010 
SUNGARD 
BF ddlt23.35,0 
SUNGARD 
177 BiB e5'0 
SUNGARD 
52,000.00 
SUNGARD 
Sav 202 3:5:0 
SUNGARD 
3°74, 8:12..510 
SUNGARD 
37,656.25 
SUNGARD 
43,409.72 
SUNGARD 
SIR SBORe Ss 
SUNGARD 
48,125.00 
SUNGARD 
48,125.00 
SUNGARD 
48,125.00 
SUNGARD 


OAS ES 
T0417 
=3'75:..00 
67. 02772.7:8 
67,027.78 
4,645.83 
4,645.83 
4,638.89 
4,638.89 
Dende EO 
958.34 

Av, AES A167 
4, 191.67 
3), 6 7/5).:010 
2 2:5.100 
217 E2:5;5,010 
2:915...83 
1O553'9 
246.53 
-6,416.66 
=1,, 77.0 ./83 
-6,166.67 
-6,166.67 
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INVEST 
NUMBER 


Gal Shey y/ <CrOuUeN TY. 
DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR 


DESCRIPTION 
PURCHASE MATURITY DATE 
TREASURY BILLS 
01/31/03 07/31/03 


39545 TREASURY BILLS 
02/06/03 08/07/03 
39546 TREASURY BILLS 
02/06/03 08/07/03 
39547 TREASURY BILLS 
02/06/03 08/07/03 
39588 TREASURY BILLS 
02/19/03 08/07/03 
39589 TREASURY BILLS 
02/19/03 08/14/03 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
36594 T NOTE (99.16) 
03/31/98 03/31/03 
36595 T NOTE (99.16) 
03/31/98 03/31/03 
36596 T NOTE (99.16) 
03/31/98 03/31/03 
36597 T NOTE (99.16) 
03/31/98 03/31/03 
38856 T NOTE (99.7) 
07/02/01 06/30/03 
38858 T NOTE (99.7) 
07/02/01 06/30/03 
38861 T NOTE (99.7) 
07/02/01 06/30/03 
38864 T NOTE (99.135) 
07/09/01 06/30/03 
38866 T NOTE (99.135) 
07/09/01 06/30/03 
33942 T NOTE (88.20) 
09/27/94 08/15/03 
38822 T NOTE (99.16) 
05/15/01 11/15/03 
38823 T NOTE (99.15) 
05/15/01 11/15/03 
38824 T NOTE (99.15) 
05/16/01 11/15/03 
38829 T NOTE (99.13) 
05/23/01 11/15/03 
38830 T NOTE (99.13) 


05/23/01 11/15/03 


OF 


DA L Y 


SAN 
4 


FRANCIS ¢€ 0 


i 5 = 55 4 = 


INVESTMENTS OUTSTANDING AS OF 02/28/03 


CUSIP BANK 
BROK 

912795NF4 19 
40 

912795NG2 19 
40 

912795NG2 19 
45 

912795NG2 19 
87 

912795NG2 rg 
87 

912795NHO 19 
87 

43.52% 
9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

912827620 19 
40 

912827620 Lg 
45 

912827620 1:9 
87 

912827620 19 
87 

912827620 19 
40 

40 

40 

912827403 19 
40 

912827403 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128274U3 19 
89 


(M) 


CPN RATE 
YTM TR 


1. 17770: 
1.2700 
nla rer 0) 
1.1700 
i de76.5 
1.22700 
dd /-657. 


1.2506 


5.5000 
5.6148 
5.5000 
5.6043 
3.8750 
4.2836 
3%.8750 
42877 
3.8750 
4 28a) 
3'3.8:75.0 
4.1866 
3':8:°7510 
4.1824 
5.7500 
ds 512010 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 


MAJOR SORT KEY IS ICC# 


PAR/SHARES 
BOOK 
20,000,000.00 
19',:382.,3:50)..00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
4:9) ,72'5.3:75.0'0 
10,000,000.00 
9,942,800.00 
1115000000.00 
1108556793.05 


200,000.00 
199,010.00 
8,650,000.00 
8,606,732.50 
150,000.00 
149,257.50 
1,000,000.00 
9.9'5;,5:0:0:.:0'0 
10,000,000.00 
97922), 656...25 
10,000,000.00 
9:,922, 875.00 
10,000,000.00 
9,922 ,875...00 
15,000,000.00 
14°, 922), 209 53:8 
20,000,000.00 
19,884,375.00 
5,000.00 
4,431.25 
50,000,000.00 
4'9 7,738,282 ,25 
25,000,000.00 
24,865,234.38 
20,000,000.00 
19;:8:92 187°. 50 
15,000,000.00 
14,909, 765.63 
15,000,000.00 
4, 910; 93'7 50 


4487 


MARKET VALUE 
MARKET PRICE 
19,900,000.00 
99.50000000000 
49,734,375.00 
99.46875000000 
49, 734,375.00 
99.46875000000 
49,734,375.00 
99.46875000000 
49,734,375.00 
99.46875000000 
9,943,750.00 
99.43750000000 
1111057812.50 
99.64644100000 


200,687.50 
100.3437500000 
8,679,734.38 
100.3437500000 
1£50;,-515.563 
100.3437500000 
17 0.031243 75 °5:0 
100.3437500000 
10,087,500.00 
100.8750000000 
10,087,500.00 
100.8750000000 
10,087,500.00 
100.8750000000 
£57113 172507010 
100.8750000000 
20,1757 0007.00 
100.8750000000 
577031. 13 
102.0625000000 
51,062,500.00 
102.1250000000 
25,531,250.00 
102.1250000000 
20,425,000.00 
102.1250000000 
15,3185 7505010 
102.1250000000 
15,318,750.00 
102.1250000000 


RUN: 


03/04/03 


PAGE: 2 
00:04:51 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


18:,.86:5:0:..00 
SUNGARD 
377 j.2°1.5)2,010 
SUNGARD 
37 731.500 
SUNGARD 
397.3): 5010 
SUNGARD 
16,250.00 
SUNGARD 
3,250.00 
SUNGARD 


4,593.41 
SUNGARD 
198,664.84 
SUNGARD 
3,445.05 
SUNGARD 
227°9675203 
SUNGARD 
645, 226652 
SUNGARD 
647226552 
SUNGARD 
64,226.52 
SUNGARD 
967:33'957'8 
SUNGARD 
128,453.04 
SUNGARD 

a eea2 
SUNGARD 
E227 235/xoi/ 
SUNGARD 
32170082578 
SUNGARD 
248,895.03 
SUNGARD 
1867671 2257 
SUNGARD 
186,671.27 
SUNGARD 


2: 0:0'0:0 
= 74 29:0'0:.0 
=7,, 250 ..0:0 
=17,2:5.0)..0:0 
=i, 2:5:0'.:0'0 
= 2713'0:01.,00 


5:0;,.217 3:8 
-61,406.25 


Oda oO 
73° ,-0'01...:8'8 
1,258 13 
Me D Selec 10 
164,843.75 
1'6:5;,-6.2'5;:,0/0 
165,625.00 
219), 24:0 -6)2 
290,625.00 
671.88 
TSCA pe Aa ts ee 7/15) 
666,015.62 
532,812.50 
408,984.37 


407,812.50 
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(RPTMKT) 


INVEST 
NUMBER 


38841 


38843 


37378 


S319) 


38473 


38474 


38476 


38477 


38708 


38718 


38764 


38797 


38803 


38805 


38806 


38807 


37949 


38273 


38274 


38275 


38276 


38810 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


DESCRIPTION 


M 


Gr TY / (670O.U NOT YY 


R 


PURCHASE MATURITY DATE 


(99.12) 
05/23/01 11/15/03 
(99.10) 
05/25/01 11/15/03 
(99.20) 
06/04/01 11/15/03 
(99.20) 
06/04/01 11/15/03 
(99.22) 
02/16/99 02/15/04 
(99.12) 
02/16/99 02/15/04 
NOTE - (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 


NOTE (99.11) 


02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 


05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 


NOTE 


DANTE 


L 


DP Ag Lin 


OF SAN 


40 5 = 


ERAN CG. rs € 0 


S53 44° 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/03 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128274U3 


9128274U3 


9128274U3 


9128274U3 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


BANK 
BROK 


FUND CPN RATE 
SAFE YTM TR 


100 4.7500 
000 4.8925 
100 4.7500 
000 6.0915 
100 4.7500 
000 6.0915 
100 4.7500 
000 6.0915 
100 4.7500 
000 6.1845 
100 4.7500 
000 4.9941 
100 4.7500 
000 4.8236 
100 4.7500 
000 4.5147 
100 4.7500 
000 4.4868 
100 4.7500 
000 4.6109 
100 4.7500 
000 4.5758 
100 4.7500 
000 4.5848 
100 4.7500 
000 4.5818 
100 5.2500 
000 5.8824 
100 5.2500 
000 6.7885 
100 5.2500 
000 637,932 
100 5.2500 
000 6.7885 
EOOR 75;2:2'5:010 
000 6.7885 
100 5.2500 
000 4.5642 


PAR/SHARES 
BOOK 
15,000,000.00 
14 ,903:, 906.25 
20,000,000.00 
19,859,375::00 
15,000,000.00 
L4,93:'9,,062.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,9510, 781.25 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14 3°74 ,.218:.75 
15,000,000.00 
14, 374,218.75 
15,000,000.00 
DUC: Wires bal i: Wer? Bc rma fos) 
15,000,000.00 
147.332), 031 ...25 
30,000,000.00 
297 198), 43°57: 550 
18,000,000.00 
£7,963 ,.43:7..5:0 
10,000,000.00 
10,062,500.00 
10,000,000.00 
£0), 068), 750.00 
25,000,000.00 
29;,08:9, B43)... 7:5 
25,000,000.00 
25), LT; 32:8... 13 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250..00 
10,000,000.00 
9, 46:7, 28:7 {50 
10,000,000.00 
9 ,465:,62:5.. 00 
10,000,000.00 
9467-7 ei. 5:0 
20,000,000.00 
187,93'4), 3:75'..010 
50,000,000.00 
510) 196105 9357..50: 


44 8 7 


MARKET VALUE 
MARKET PRICE 
15 7-328; 75.05.00 
102.1250000000 
2,0) 42'5)710.0;0;2:0:0 
102.1250000000 
15),,.3:1:8)°7:5:0i,:0:0 
102.1250000000 
29: 534,250.00 
102.1250000000 
15,506 ,.250',:00 
103.3750000000 
15:, 506,250 ..0:0 
103.3750000000 
15,906,250 00 
103.3750000000 
1S, 506,250.00 
103 .3750000000 
15,506,,250...00 
103.3750000000 
15,506, 2'50'..0'0 
103 .3750000000 
31, 022,500.00 
103.3750000000 
18,607,500.00 
103 .3750000000 
1:0, 33-7, 500.00 
103.3750000000 
£0),.33'7, 5:00.00 
103 .3750000000 
25,843,750.00 
103.3750000000 
25,843,750.00 
103 .3750000000 
25, 843:7°7:5,0'. 0:0 
103.3750000000 
25 ;843:,,750:.'00 
103.3750000000 
20,950,000.00 
104.7500000000 
10,475,000.00 
104.7500000000 
10,475,000.00 
104.7500000000 
10,475,000.00 
104.7500000000 
20,950,000.00 
104.7500000000 
52,375,000.00 
104.7500000000 


RUN: 


03/04/03 


PAGE: 3 
0.0'3:0.4.3-5:1. 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


BS 6. O24 
SUNGARD 
248,895.03 
SUNGARD 
18:6, 672.527 
SUNGARD 
3:112,,118:..78 
SUNGARD 

2)! ODO Wao 
SUNGARD 

27 ;555:.2:5 
SUNGARD 
275 55525 
SUNGARD 
27:,555:5.25 
SUNGARD 
2:1, 555325 
SUNGARD 
2745551425 
SUNGARD 
55,, 200.50 
SUNGARD 
3:37, 0.66: ..3'0 
SUNGARD 
18),.3'70:..L-7 
SUNGARD 
18: 370) 57 
SUNGARD 

AO 912!) 4215 
SUNGARD 
45,925.41 
SUNGARD 
45,925.41 
SUNGARD 
45,925.41 
SUNGARD 
310:7 ,4:58...56 
SUNGARD 
1535-7 294-218 
SUNGARD 
ESSare2iowws 
SUNGARD 
USS 29228 
SUNGARD 
307,458.56 
SUNGARD 
768,646.41 
SUNGARD 


414,843.75 
565 ;62'5),00 
379,687.50 
625,,. 9:76 556 
555,468.75 
600,000.00 
P32 0S 1325 
132, 0323215 
15.2312: 70:3b 2'5 
1 AG 2 Ors 1 
1,214,062.50 
644,062.50 
275,000.00 
268,750.00 
753.906 ..2'5 
13:2) 421.5837, 
W318 p28A 325 
13:6;73:28', 12 
1,443), 750.00 
1,007 ,,812:..50 
1,009,375 ..010 
1, 007, 822'..5:0 
2), O15), 6:25) ..0'0 


1, 414 ),.062). 50 
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GUEST / eG tOvU Ne LY: OF SAN FRANCISCO 
MR DANIEL DALY 4. 5. =) 255) 4. — 4 4.87 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 02/28/03 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39282 T NOTE (95.24) S128 2773 19 100 3.5000 50,000,000.00 §2:;, 218, 75.0) ;:0.0 
05/15/02 11/15/06 87 000 4.5592 47,867,187.50 104.4375000000 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 28.38% (M) 4.5349 703,005,000.00 724,484,478.14 
4.8805 “694, 729,507.59 203.0553810000 
39524 FNMA DISCOUNT NOTES 313588CQ6 19 100 1.2400 30,000,000.00 29,,995,,625. 00 
01/06/03 03/04/03 87 000 1.2424 29,941,100.00 99.98541666667 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 17% (M) 1.2400 30,000,000.00 2.95,995+7625 5 0:0 
1.2424 29,941,100.00 99.98541700000 
39594 FEDERAL HOME LOAN DISC NOTES 313384CP2 19 100 1.2700 50,000,000.00 49',;996;;601 511 
02/28/03 03/03/03 87 000 1.2702 497-994 708233 995993'22222222 
39595 FEDERAL HOME LOAN DISC NOTES 313384CP2 19 100 1.2700 50,000,000.00 49% 9:9'6-;6 21 31a! 
02/28/03 03/03/03 87 000 1.2701 49,994;,708..33- 99:;993 22222222 
39596 FEDERAL HOME LOAN DISC NOTES 313384CP2 19 100 1.2700 10,000,000.00 279919) S22 22 
02/28/03 03/03/03 87 000 1.2701 9,998 ;941...67 -99.993'22222222 
39590 FEDERAL HOME LOAN DISC NOTES 313384DA4 19 100 1.2100 10,000,000.00 9,995,594.44 
02/20/03 03/14/03 42 O00! 12109 9,992,605.56 99.95594444444 
39513 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 100 1.2100 50,000,000.00 49779597 7333:33 
12/30/02 03/25/03 87 O00: + 2.2135 49,857,152.78 99.91866666667 
39514 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 100 1.2100 50,000,000.00 4'95/-9:5:9',-3)3:3°533 
12/30/02 03/25/03 87 O00 2..213'5 49,857,152.78 99.91866666667 
39515 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 100: 1.2200 25,000,000.00 245, 97/97, 666867. 
12/30/02 03/25/03 87 000 -1.:213'5 24,928,576.39 99.91866666667 
39475 FEDL HOME LOAN BK CONS DISC 313384EE5 AD) 9615 1.4000 9,000,000.00 8,987,495.00 
11/05/02 04/11/03 40 000 1.4086 8,945,050.00 99.86105555556 
39587 FEDERAL HOME LOAN DISC NOTES 313384FW4 19 100 233.000 33,000,000.00 32791019), 4:1:5 50.0 
02/19/03 05/21/03 42 000 1.2238 32,898,231.67 99.72550000000 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 11.23% (M) 27.8580 287,000,000.00 286,783,382.21 
1.2424 286,467,127.51 99.92452300000 
39498 FMC DISCOUNT NOTES 3133: 96DT-7 al) 100 1.2600 10,000,000.00 9),989),,83:3:.3'3 
12/05/02 03/31/03 40 000 1.2651 9,959,400.00: - 99.89833333333 
39477 FMC 3133 96ET6 9) 100 1.4100 20,000,000.00 19, 963,400.00 
11/05/02 04/24/03 40 000 1.4195 19,866,833.33 99.81700000000 
39476 FMC 3133 96HN6 19 100 1.4200 15,000,000.00 14,940,508.33 
11/05/02 06/30/03 40 000 1.4334 14,859,775.00 99.60338888889 
39536 FMC DISCOUNT NOTES 3133 96HN6 19 LOO; 1 2/2:7:0 25,000,000.00 24,900,847.22 
01/22/03 06/30/03 42 000s Shs 2337, 24,864,518.75 99.60338888889 
39486 FMC DISCOUNT NOTES 313396KT9 9) 100 1.3200 31,000,000.00 MO IAL OMIG 3} 
11/08/02 08/22/03 40 000 1.3340 30,673, 776.67 99).4248333:3333 


RUN: 


03/04/03 


PAGE: 4 
00:04:51 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


5125 743:0:.94 
SUNGARD 


55,800.00 
SUNGARD 


17631589 
SUNGARD 
LET638.8'9 
SUNGARD 
3'52..78 
SUNGARD 
3,025.00 
SUNGARD 
102) 5437..8:'9 
SUNGARD 
102,513 «89 
SUNGARD 
Bebo. 94 
SUNGARD 
40,600.00 
SUNGARD 

VI LBs 
SUNGARD 


30,100.00 
SUNGARD 
90,866.67 
SUNGARD 
68,633.33 
SUNGARD 
BD) eS iel, 
SUNGARD 
128,443.33 
SUNGARD 


UNREALIZED LOSS 


= 3:6. 24102 


=3 313i. 3:4 


=os3.34 


-166.66 
1,845.00 


-869.46 


3373'43/3 


5,700.00 


12,100.00 


3/,949- 310 


19), 47/8. 33 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/03 
MAJOR SORT KEY IS ICC# 


MR DANTEL DALY 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 3.94% (M) 
. 39571 BK AMER C.D 06050ES63 19 100 
02/18/03 03/17/03 40 000 
. 39572 BK AMER C.D 06050ES63 a) 100 
02/18/03 03/17/03 40 000 
. 39573 BK AMER C.D 06050ES63 19 100 
02/18/03 03/17/03 40 000 
. 39574 BK AMER C.D 06050ES63 19 100 
02/18/03 03/17/03 40 000 
. 39575 BK AMER C.D 06050ES63 19 100 
02/18/03 03/17/03 40 000 
. 39576 BK AMER C.D 06050ES63 1:9) 100 
02/18/03 03/17/03 40 000 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 11..75% (M) 
1 39540 PUBLIC TIME DEPOSIT 19 953: 
01/02/03 06/30/03 60 000 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (M) 


GRAND TOTAL 


FUND CPN RATE 


YTM TR 


12.3:23'6 
1.3340 


1.2500 
1.2500 
1.2500 
1.2500 
1.2500 
1.2500 
1.2500 
1.2500 
1.2500 


1.6500 
1.6500 


1.6500 


5.1834 


PAR/SHARES 
BOOK 


101,000,000.00 
1'0'05,,.22:45, 3:03. 75 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
300,000,000.00 
300,000,000.00 


100,000.00 
100,000.00 
100,900.00 
100,000.00 


2536105000.00 
2520018825.90 


48 7 


MARKET VALUE 
MARKET PRICE 


100,616,287 .21 
99.62008600000 


49. 99'S oF 53:2 Halt 
99.99950741115 
49,999) 753-74 
99% 99195074701 15 
29, 99972753) 607A 
99°. 99950741115 
429,999), 7531.71 
995 99950741115 
AND), 9919 75:3). a 
995 99950. 7410125 
49), 99:9, 7.5:3.. 7A 
99.99950741115 
299:,998,522.26 
99.99950700000 


919', 5'7:9°.:816 
994 57986111101 
99), 5:79 5/816 
99.57986100000 


2553035687.18 
100.6675860000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


19),09:7'..22 
SUNGARD 
ATS AL Y= Jaf Pra 9P2 
SUNGARD 
90:97 «2:2 
SUNGARD 
197097 2:2 
SUNGARD 
1917097522 
SUNGARD 
EOF OT 522 
SUNGARD 


265.83 
SUNGARD 


03/04/03 


PAGE: 3} 
00:04:51 


UNREALIZED GAIN 
UNREALIZED LOSS 


=24:6...2'9 


=246.29 


-246.29 


.00 


29,848,905.44 
-65,448.59 


- Se KVR LOLFT 


DwLoOLy r tres sibs a aero Bnerrte .3uMt seermeii 
"OT VG? 661 Fe\09 
actr eaegtr< act iteaceri 


ute 


wioase fore sheet af Veeolererg <2 8 ? 
Sea Taide 23' a) 4u 
425° Be pew « Pp : [tug 4st r 
— o34F ' 4 40 
1 as Sak igns3 % r 
jase WM. see - ’ 72S » 
oa ¥ Z g ba) 
Lan 4 nm Ve +2 
a5 yre “ = a 
e “2 re i‘. i’ << 4 eee | J 
Truro. rs Au 
agai Ww ae ‘ Te) 
+ “7° (een > ¢ be i aay 
La Ee ow > a | 
tat & > . 


La) 


<avetoe 


35> S083 


“FES? 


7 9 
7" eG 
j°eaoe 


THA* eR 
rec "OSn- 
ron’ B85 
7HO° B65 


arr 


seenby eek 
( 2asecIense” 30 
isan 06: 
ae 


$6. 


=e >t «<= @< oe « 


-. 


= 


aonwow he <saeczee 


ue Saethhde bl 


=i 


eewrseres 7S 


wSe 22 Ste = 228 


2272" 8 TA 


o* a oe 


se3° 83 
peewee 
S22 8) 


S*¢i2°s6 = on 2 

7.) oe _ —ie 

ae =~ a : - 

somite: me Se : 
7) Geo -% , 

2ayeAr _ -~e0" Se 

OA? 54 — _ 

ahr as bs +o & 
fe .eas 22 i 

tA Se. -Se? * wa > 


. : ss 
ay =F e¢ te _——s 
“ “= 
Tr. « es es +e 
.s wr aaeev cn = 
voce ‘i, wae4 ‘ec 
3 stor a2 ue ET ve 


SIRPT) 


INVSMT 
NO. 


UBTOTAL (Inv Type) 


36594 
36595 
36596 
36597 
38856 
38858 
38861 
38864 
38866 
33942 
38822 
38823 
38824 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
T BILL 

T BILL 

T BILL 

T BILL 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.135) 
T NOTE (99.135) 
T NOTE (88.20) 
T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 


Ciel yy /* COU) NeT y 


MiuRe. 


912795MB4 
912795MC2 
912795MD0 
912795ME8 
912795ME8 
912795MF5 
912795MF5 
912795MK4 
912795MK4 
912795ML2 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NC1 
912795NE1 
912795NC1 
912795ND9 
912795NE7 
912795NF4 
912795NF4 
912795NF4 
912795NF4 
912795NG2 
912795NG2 
912795NG2 
912795NG2 
912795NHO 


11 TREASURY BILLS 


9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 


DANIEL D 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


MAJOR 


FUND MATURITY 


NO. 


(TICKER) 
03/06/03 
03/13/03 
03/20/03 
03/27/03 
03/27/03 
04/03/03 
04/03/03 
05/01/03 
05/01/03 
05/08/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/10/03 
07/10/03 
07/10/03 
07/17/03 
07/24/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 
08/07/03 
08/07/03 
08/07/03 
08/07/03 
08/14/03 


43:2.99% 


03/31/03 
03/31/03 
03/31/03 
03/31/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 
11/15/03 
11/15/03 
11/15/03 


OF S 
AL Y 


SORT KEY 


PURCHASE 
DATE 
11/06/02 
11/06/02 
12/06/02 
10/04/02 
10/04/02 
10/04/02 
10/04/02 
01/02/03 
01/02/03 
01/02/03 
01/02/03 
01/03/03 
01/03/03 
01/03/03 
01/07/03 
01/08/03 
01/09/03 
01/15/03 
01/15/03 
01/22/03 
01/28/03 
01/30/03 
01/30/03 
01/30/03 
01/31/03 
02/06/03 
02/06/03 
02/06/03 
02/19/03 
02/19/03 


(C) 


03/31/98 
03/31/98 
03/31/98 
03/31/98 
07/02/01 
07/02/01 
07/02/01 
07/09/01 
07/09/01 
09/27/94 
05/15/01 
05/15/01 
05/16/01 


4487 


99°..54'5 
9:9'552.0 
99.662 
9952:92 
99292 
99.263 
9:9: 263 
99.612 
99.612 
99°. 58:9 
99.401 
99.387 
99.387 
99:..3:89 
99.403 
99.413 
99). 398 
99.408 
99.411 
99.426 
99.432 
99.416 
99.416 
99.416 
99.412 
995.409 
99.409 
9:93); 4:09 
I9RaS 
99.428 


9:95:05 
99.500 
99’. 505 
99.550 
99% 2/27 
ae S US) 
99), 29 
99 44 
DOF E2'2 
88.625 
99-7477 
99.461 
99.461 


AN FOR AUN: CTS G70 

415-554 - 
iN} VB: Neto ORY, 
2/28/03 
ES: TCCH 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000) 223'65. 3453721 
000 1.360 1.367 
000 1.170 1.174 
000 1.465 1.475 
000 1.465 1.475 
000 1.465 1.476 
000 1.465 1.476 
000. 2.175 a 80 
000 1.175 1.180 
000 1.175 1.180 
000 1.185 1.192 
000 1.220 4.226 
000 1.220 1.228 
000 1.220 1.222 
000 2.215 1,222 
000 1.200 1.207 
000 1.205 1.212 
O00 A220) 2217 
000 1.205 1.212 
O00) 41.9755 1082 
000 1.550 1.162 
000 1.155 1.162 
000 4.155 2.462 
000 1.155 1.162 
000 2.70 © 2.177 
000 2.2700 -a6.77 
000 DP.270 1.177 
000) 91.270" a 77 
000 shoi70 23476 
000 12170 2.177 
1.259 2.5240 
000 5.500 5.615 
000 5.500 5.616 
000 5.500 5.615 
000 5.500 5.604 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4:187 
000 3.875 4.182 
000 5.750 7.520 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 

5,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
30,000,000.00 
10,000,000.00 
30,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 


03/04/03 


PAGE: at 
OON0 45332 


BOOK VALUE 


147,931 ,750:..00 
A 9:767 Onl 
49,831,000.00 
49°; 645,958.33 
49,645,958.33 
49,631, 715:;:28 
49,632, 715)..28 
39,844,638.89 
39,844,638.89 
3:9', 835,500 ..00 
49,700,458.33 
2:9) ,-81'5,,983'.33 
2:9, 81'5:,.98'3 - 33 
29,816,737.50 

9:,(94:0',,26:2)..5.0 
29,824,000.00 
29; 81:77.241 26:7 
24,852, Pia, 11 
24, 85.2 p22. 22 
34,798,944.44 
49,716,062.50 
4:9:,708,041 367 
49,708,041.67 
49,708,041.67 
19),8.8:2), 3'5.0.,:0.0 
49,704,250.00 
4'95,310:4,,250:,:00 
4:9), 104; 2'5:0:7.0:0 
49,725 ,375..00 
9.794 2;,.810:0 5.0/0 


HOS NOL = 0:0 

8, 606,732.50 
149,257.50 
995,500.00 

95, 9212, 656 225 
9, 921,875.00 
9921 7/851, 010 
U4 9125 109). 3/8 
19,884 ,375.00 
4,431.25 
497,138,281 525 
24,865, 234.38 
19,8925 187.50 
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SIRPT) 


INVSMT 
NO. 


UBTOTAL 


39524 


UBTOTAL 


39594 
39595 
39596 
39590 
39513 
39514 
319/575 
39475 
39587 


UBTOTAL 


DESCRIPTION 
T NOTE (99.13) 
T NOTE. (99.13) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.22) 
T NOTE (99.12) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE '.(100.. 1:2) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (99.17) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (101.30) 
T NOTE (95.24) 
(Inv Type) 


FNMA DISCOUNT NOTES 


(Inv Type) 

FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


FEDL HOME LOAN BK 
FEDERAL HOME LOAN 


(Inv Type) 


DISC 
DISC 
DISC 
DISC 
DISC 
DISC 
DISC 
CONS 
DISC 


202222222 


Glee. / COU Ne hy 


Mo: 45 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
912827506 
9128275A6 
9128275A6 
9128275A6 
912827506 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128277F3 


12 TREASURY NOTES 


313588CQ06 


41 FNMA DISCOUNT NOTES 


313384CP2 
313384CP2 
313384CP2 
313384DA4 
313384DM8 
313384DM8 
313384DM8 
313384EE5 
313384FW4 


OF SAN FRANCISCO 
DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 2/28/03 
MAJOR SORT KEY IS ICCH 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 11/15/03 05/23/01 000 4.250 4.509 99.398 
100 11/15/03 05/23/01 000 4.250 4.505 99.406 
100 11/15/03 05/23/01 000 4.250 4.526 99.359 
100 11/15/03 05/25/01 000 4.250 4.553 99.297 
100 11/15/03 06/04/01 000 4.250 4.426 99.594 
100 11/15/03 06/04/01 000 4.250 4.414 99.621 
100 02/15/04 02/16/99 000 4.750 4.825 99.672 
100 02/15/04 02/16/99 000 4.750 4.892 99.375 
100 02/15/04 08/15/00 000 4.750 6.092 95.828 
100 02/15/04 08/15/00 000 4.750 6.092 95.828 
100 02/15/04 08/15/00 000 4.750 6.092 95.828 
100 02/15/04 08/15/00 000 4.750 6.184 95.547 
100 02/15/04 02/16/01 000 4.750 4.994 99.328 
100 02/15/04 02/23/01 000 4.750 4.824 99.797 
100 02/15/04 03/29/01 000 4.750 4.515 100.625 
100 02/15/04 04/16/01 000 4.750 4.487 100.688 
100 02/15/04 04/17/01 000 4.750 4.611 100.359 
100 02/15/04 05/01/01 000 4.750 4.576 100.445 
100 02/15/04 05/01/01 000 4.750 4.585 100.422 
100 02/15/04 05/01/01 000 4.750 4.582 100.430 
100 05/15/04 11/15/99 000 5.250 5.882 97.531 
100 05/15/04 05/10/00 000 5.250 6.788 94.672 
100 05/15/04 05/10/00 000 5.250 6.793 94.656 
100 05/15/04 05/10/00 000 5.250 6.788 94.672 
100 05/15/04 05/10/00 000 5.250 6.788 94.672 
100 05/15/04 05/02/01 000 5.250 4.564 101.922 
100 11/15/06 05/15/02 000 3.500 4.559 95.734 
27.57% (C) 4.535 4.880 98.823 
100 03/04/03 01/06/03 000 1.240 1.242 99.804 
1.19% (C) 1.240 1.242 99.804 
100 03/03/03 02/28/03 000 1.270 1.270 99.989 
100 03/03/03 02/28/03 000 1.270 1.270 99.989 
100 03/03/03 02/28/03 000 1.270 1.270 99.989 
100 03/14/03 02/20/03 000 1.210 1.211 99.926 
100 03/25/03 12/30/02 000 1.210 1.213 99.714 
100 03/25/03 12/30/02 000 1.210 1.213 99.714 
HOOM03//-25://03> 1:2 /:3i0/.0.2) 10.010. -Us290" fil .2di3, “997114 
9615 04/11/03 11/05/02 000 1.400 1.409 99.389 
HOON05)/221//0)3) 102)/:1'9)/,03, 20.002 233)00)) A224 99692 
Tage Sia) 275858) 13242 9 9)-8 114 


43 FEDERAL HOME LOAN DISC NOTES 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 

9,000,000.00 
33,000,000.00 


287,000,000.00 


03/04/03 


PAGE: 2 
00:04:32 


BOOK VALUE 


14,909,765 ..63 
£47,910793:7..:5:0 
147,903; 906.25 
19%, B5:9%73) 1572.00 
14,939,062.50 
24,905,273.44 
14,,950);,781.25 
14,906,250.00 
a elt: argieae ts ey A) 
AUG ee er ere Ae Ws re a) 
14,374,218. 75 
14, 3:32, 038 525 
29,798 43°57 ..510 
17,963,437 -5.0 
10,062,500.00 
10,068,750.00 
25/089 ,843. 75 
207211 328.013 
25,105,468. 75 
257,107,421 .8'8 
19,506 7:250:.0:0 

9,.467;,187.50 

97, 465,,/625:..00 

97 4677-487 -50 
18), 93'45.3:'75..0.0 
50,960,937.50 
477,867,187. 50 


49), 9:9'4710'8.2,3;3 
497994, 708 3:3 
9,998), 94567. 
93, 992;,,605..56 
BOBS, S218 
49) 857 , 152.78 
2/45, 928 75176639 
8,945,050.00 
325,898), 23367, 
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GA TNs / iGO, UE N-T ¥; OF SAN FRANCISCO 
MR. DANIEL Di A LAY al 5) = 55° 4 -) 4 x48) 7 PAGE: 3 
SIRPT) INVESTMENT INVENTORY RUN: 03/04/03 00:04:32 
INVESTMENTS OUTSTANDING AS OF 2/28/03 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39498 FMC DISCOUNT NOTES 313396DT7 100 03/31/03 12/05/02 000 1.260 1.265 99.594 10,000,000.00 9,959,400.00 
39477 FMC 313396ET6 100 04/24/03 11/05/02 000 1.410 1.419 99.334 20,000,000.00 19,,,.866;,,833'.33 
39476 FMC 3133 96HN6 100 06/30/03 11/05/02 000 1.420 1.433 99.065 15,000,000.00 14 ,.859,,.775..00 
39536 FMC DISCOUNT NOTES 3133 96HN6 100 06/30/03 01/22/03 000 1.227 1.234 99.458 25,000,000.00 24,864,518.75 
39486 FMC DISCOUNT NOTES 313396KT9 100 08/22/03 11/08/02 000 1.320 1.334 98.948 31,000,000.00 3.0),673)\,.4 F667. 

UBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 3.98% (C) 5324 2 ed 2334.0 9.97523'2 101,000,000.00 10:0),,2:2'4:;,3'03'.. 75 


39571 BK AMER C.D 06050ES63 100 03/17/03 02/18/03 000 1.250 1.250 100.000 50,000,000.00 50,000,000.00 
39572 BK AMER C.D 06050ES63 100 03/17/03 02/18/03 000 1.250 1.250 100.000 50,000,000.00 50,000,000.00 
39573 BK AMER C.D 06050ES63 100 03/17/03 02/18/03 000 1.250 1.250 100.000 50,000,000.00 50,000,000.00 
39574 BK AMER C.D 06050ES63 100 03/17/03 02/18/03 000 1.250 1.250 100.000 50,000,000.00 50,000,000.00 
39575 BK AMER C.D 06050ES63 100 03/17/03 02/18/03 000 1.250 1.250 100.000 50,0900,000.00 50,000,000.00 
39576 BK AMER C.D 06050ES63 100 03/17/03 02/18/03 000 1.250 1.250 100.000 50,000,000.00 50,000,000.00 
UBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 11.90% (C) a. 25:0" ~ 125250) 1010',000 300,000,000.00 300,000,060.00 
39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 
UBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 1.650 1.650 100.000 100,000.00 100,000.00 


ASSETS FIXED o183) 2.249) 99.366 ~ 2.536 7105, 000.00 - 2:75.20; 018, '82'5..910, 


REPORT TOTALS SSeS S=55255 S555555 =5555555555555555 2255255525252 =55== 
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Crile, Yer" (CvOGU- Ne Tcy, OF SAN FRANCISCO 
MeR DANIEL DALY 4°15. = (5-5) 4 = 4) 47877 PAGE: at 
SIRPT) INVESTMENT INVENTORY RUN: 03/04/03 00:04:32 
INVESTMENTS OUTSTANDING AS OF 2/28/03 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 


UBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.650 1.650 100.000 100,000.00 100,000.00 
REPORT TOTALS Be sae See et Sea =sser = Se ee aoe eae ese an Soe ae ae ee eee 


ASSETS FIXED 1.650 2.650 100.000 100,000.00 100,000.00 
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Gir y / € OU NT Y OF SAN ER AN. © LS €)0 


MR. DANTEL DALY 40-5) =) 55 4 = 44 87 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
02/01/03 TO 02/28/03 RUN: 03/04/03 00:04:23 


SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100, 000904, 000806, 000001 


NVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
33942 T NOTE (88.20) 40 08/15/03 02/15/03 INTR 5.750 -143.75 
02/15/03 03/03/03 02/15/03 7.520 143.75 

37378 T NOTE (99.22) 19 02/15/04 02/15/03 INTR 4.750 -356,250.00 
02/15/03 03/03/03 02/15/03 4.825 356,250.00 

37379 T NOTE (99.12) 19 02/15/04 02/15/03 INTR 4.750 -356,250.00 
02/15/03 03/03/03 02/15/03 4.892 356,250.00 

38473 T NOTE (95.27) 19 02/15/04 02/15/03 INTR 4.750 -356,250.00 
02/15/03 03/03/03 02/15/03 6.092 356,250.00 

38474 T NOTE (95.27) 19 02/15/04 02/15/03 INTR 4.750 -356,250.00 
02/15/03 03/03/03 02/15/03 6.092 356,250.00 

38476 T NOTE (95.27) 19 02/15/04 02/15/03 INTR 4.750 -356,250.00 
02/15/03 03/03/03 02/15/03 6.092 356,250.00 

38477 T NOTE (95.18) 19 02/15/04 02/15/03 INTR 4.750 -356,250.00 
02/15/03 03/03/03 02/15/03 6.184 356,250.00 

38708 T NOTE (99.11) 19 02/15/04 02/15/03 INTR 4.750 -712,500.00 
02/15/03 03/03/03 02/15/03 4.994 712,500.00 

38718 T NOTE (99.26) 19 02/15/04 02/15/03 INTR 4.750 -427,500.00 
02/15/03 03/03/03 02/15/03 4.824 427,500.00 

38764 T NOTE (100.21) 19 02/15/04 02/15/03 INTR 4.750 -237,500.00 
02/15/03 03/03/03 02/15/03 4.515 237,500.00 

38797 T NOTE (100.22) 19 02/15/04 02/15/03 INTR 4.750 -237,500.00 
02/15/03 03/03/03 02/15/03 4.487 237,500.00 

38803 T NOTE (100.12) 19 02/15/04 02/15/03 INTR 4.750 -593,750.00 
02/15/03 03/03/03 02/15/03 4.611 593,750.00 

38805 T NOTE (100.14) 19 02/15/04 02/15/03 INTR 4.750 -593,750.00 
02/15/03 03/03/03 02/15/03 4.576 593,750.00 

38806 T NOTE (100.14) 19 02/15/04 02/15/03 INTR 4.750 -593,750.00 
02/15/03 03/03/03 02/15/03 4.585 593,750.00 

38807 T NOTE (100.14) 19 02/15/04 02/15/03 INTR 4.750 -593,750.00 
02/15/03 03/03/03 02/15/03 4.582 593,750.00 

39383 T BILL 19 87 02/06/03 02/06/03 MAT 1.505 -5,000,000.00 -4,961,956.94 -38,043.06 
03/03/03 02/06/03 1.517 5,000,000.00 

39384 T BILL 19 87 02/06/03 02/06/03 MAT 1.505 -44,000,000.00 -43,665,221.11 -334,778.89 
03/03/03 02/06/03 P57, 44,000,000.00 

39436 FEDERAL NATL MTG ASSN 19 87 02/07/03 02/07/03 MAT 1.570 -50,000,000.00 -49,725,250.00 -274,750.00 
03/03/03 02/07/03 1.579 50,000,000.00 

39437 FEDERAL NATL MTG ASSN 19 87 02/07/03 02/07/03 MAT 1.570 -50,000,000.00 -49,725,250.00 -274,750.00 
03/03/03 02/07/03 1.579 50,000,000.00 

39438 FEDERAL NATL MTG ASSN 19 87 02/07/03 02/07/03 MAT 1.570 -50,000,000.00 -49,725,250.00 -274,750.00 
03/03/03 02/07/03 1.579 50,000,000.00 

39439 FEDERAL NATL MTG ASSN 19 87 02/07/03 02/07/03 MAT 1.570 -50,000,000.00 -49,725,250.00 -274,750.00 
03/03/03 02/07/03 1.579 50,000,000.00 

39449 T BILL 19 87 02/06/03 02/06/03 MAT 1.505 -50,000,000.00 -49,751,256.94 -248,743.06 


03/03/03 02/06/03 1.513 50,000,000.00 


woe i. mene 
an? = Oke 
so) 4 Wan 
Te) * eis 
et ok As 
1278 4 mole 


65 r) WIESE 


AI4E 10 


roe) 
prea*t4) 
(900-17) 
(Fee" 249 
790° T3) 
(na De) 


aha 


os\aes 
7? 
G3\s77\e3 
ta 
as\7e\o9 
72 
Os\T2\e2 
7? 
ay\F7\or 


Je 


#202 02 


ge \se\er 
oF \ ot} 
os re\oe 
o?\a27\e9 
es\re\o¢ 
02\07\93 
oz\72\e" 
@2\a27\o? 
or\re\or 
e702 \bg 
oS\i 2 eo? 
o74e7 , 
aye \" 

e202 wi 
‘Fr? Se 
Be 7 


a7 en Wet 


er \Te\ 
ha ip 2 
f 7 oe J Lo? 
ga 
i. 
ar 
5¢ 
a of 
623 2 
ees el 
‘ 
‘ 7 ws: 


02 
‘ake tvoe\or es — uve 


te #9 OFige\oo une a ee 


Origen 


Lebel aor) 


os\isie3.- 
Os 77.07? than 
Ga\re Wa 
OF\TI\O0 Tee 
G3\2 2\07 : 
Oo. \C} tee 
o3\ saws 
os. r2\G tiie 
ase ee 
a= 7\64 ~MLe 
es\ roie 
O7\Te\ oc? Dix 
exer ay 
P7\FE2.09 ISLE 
mo \F2\o9 
Gs\ re .e7 iste 
> tte Ff 
JS) TRAO2 Te 
oy tS". 
OS\Te es ees 
Gs\FPi0n 
os Tr" >>: ae 
o° \ +407 {Gis 
O68. Teas 
optla\es few 
Q=F2V4? 
a 2.2 Lede 
v& ELD 
é _* LZ 
} 290790 
“ELE PReal 
OPe oe aa? 
PVE? LIT Sez 
‘ i a oe | 
A. a s 


7-202 S can0e0" S00" 


a°e7% 
sles 608° Sor ver” eee” " 


#902 
49S 
@* s26 
4 267 
©" s20 
w° 222. 
7° 428 
a- ery 
*' 170 
4 464 
¥° 325 
¢°2rs 
# iPr 


re Die) i i 


ifipPte 


ot Oe 


i 
“ is\e 


BDV kY 
wit svt 


-?o0' seo 98 


27 -287° 524 90 
-300" S260 
aar' hoo” 
5 rs 260° 
| : “Jasna 10 
-45.2 ane 04 
ras A400 HE 
ee ' "Pe" ou 
we FeO tu 
: F22" FEO GO 
i3f "32 a 
: © 2 
i 328 Seq 
‘as, 
ite Kevin eiztcs VRORas OW int, 
o¢ 6 : ho tiadeedel 
; eye 3 
aay 


~39° 047° ee 


3" 450° 60 


Sea ene ee 


Tra’ 20n" be 
#¥s $0090 
>I) 20h “ap 


vena 


ACTIVE TRANSACTIONS * 


3:9:4°5 1: 


39452 


3:94:53 


39472 


39478 


39479 


39482 


39483 


39496 


39512 


319545 


39546 


39547 


39548 


39549 


39550 


39551 


DESCRIPTION/POOL# 
MEMO 

T BILL 

T BILL 

T BILL 

T BILL 

FHLB 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


GULL Yn / 1CO UN ¥ 


FUNDS: 


MR 
BANK BROK 
CASH DATE 

19 87 

a9 87 

19 87 

19) 87 

Als) 40 

19 87 

19 87 

19 87 

a) 40 

19 40 

¥9 87 

19 40 

19 45 

A) 87 

19 40 

40 

ath) 87 

87 
19 87 
87 
19 87 
87 


DANIEL 


OF 
DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
02/28/03 


02/01/03 


TO 


FoR, AN CL -S'€. 0 


SETTLEMENT DATE BASIS 


MATURITY TRADE/ 


002535, 


000100, 


000904, 


TXN COUPON 


/ENTRY SETTLE TYP YIELD 
02/06/03 02/06/03 MAT 1.505 
03/03/03 02/06/03 1.573 
02/06/03 02/06/03 MAT 1.505 
03/03/03 02/06/03 1.513 
02/06/03 02/06/03 MAT 1.505 
03/03/03 02/06/03 e513 
02/06/03 02/06/03 MAT 1.505 
03/03/03 02/06/03 1.513 
02/03/03 02/03/03 MAT 1.500 
03/03/03 02/03/03 1.506 
02/13/03 02/13/03 MAT 1.360 
03/03/03 02/13/03 . 1.365 
02/27/03 02/21/03 SALE 1.365 
02/21/03 02/21/03 1.372 
02/06/03 02/06/03 MAT 1.190 
03/03/03 02/06/03 1.194 
02/06/03 02/06/03 MAT Pa275 
03/03/03 02/06/03 1.219 
02/19/03 02/19/03 MAT 1.250 
03/03/03 02/19/03 1.253 
02/25/03 02/25/03 MAT 1.200 
03/03/03 02/25/03 1.2202 
08/07/03 02/06/03 PURC 1.170 
02/07/03 02/06/03 Ae: 
08/07/03 02/06/03 PURC 1.170 
02/07/03 02/06/03 PUTT. 
08/07/03 02/06/03 PURC 1.170 
02/07/03 02/06/03 Eien eg) 
02/28/03 02/06/03 PURC 1.180 
02/07/03 02/06/03 Pore 
02/28/03 MAT 1.180 
03/03/03 02/28/03 1-181 
02/18/03 02/06/03 PURC 1.170 
02/07/03 02/06/03 12170 
02/18/03 MAT 1.370 
03/03/03 02/18/03 T3170 
02/18/03 02/06/03 PURC 1.170 
02/07/03 02/06/03 LS 7/0 
02/18/03 MAT ete77.0 
03/03/03 02/18/03 1367/0 
02/18/03 02/06/03 PURC 1.170 
02/07/03 02/06/03 Tea d70 
02/18/03 MAT e170 
03/03/03 02/18/03 the70 


15) = 5) 5) 40 =) 474-8) 07 
FIXED INCOME 
000806, 000001 
PAR VALUE BOOK VALUE 
ORIGINAL FACE PREM / (DISC) 
='5'0 ;, 00:0:;,,000:00 -49°-751 256.94 
=5 0000 00:0 00 =-4:9;, 751, 256.94 
-50,000,000.00 -49,751,256.94 
=50'7.0:0:0,, 000.00 —49;°752 256.94 
-30,000,000.00 -29,882,500.00 
-15,000,000.00 -14,943,900.00 
=7,000; 000.00 =6;970,007.92 
29 9:92:08 
-50,000,000.00 -49,849,597.22 
-50,000,000.00 -49,846,437.50 
=2:10; 000,000.00 =29,94'7 222.22 
-25,000,000.00 -24,952,500.00 
50,000,000.00 49,704,250.00 
+2195; 75.0. 00 
50,000,000.00 49,704,250.00 
=2'9'5,,-75:0\.:0'0 
50,000,000.00 49,704,250.00 
=295,, 75,0'..0:0 
50,000,000.00 49,963,944.44 
-36, 055.56 
-50,000,000.00 -49,963,944.44 
50,000,000.00 49,980,500.00 
=159),.5010:5.0:0 
-50,000,000.00 -49,980,500.00 
50,000,000.00 49,980,500.00 
=19,'5:0.0'..0.0 
-50,000,000.00 -49,980,500.00 
50,000,000.00 49,980,500.00 
-19,500.00 
-50,000,000.00 -49,980,500.00 


PAGE: 2 
RUN: 03/04/03 00:04:23 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-248,743.06 
-248,743.06 
-248,743.06 
-248,743.06 
=117, 5004.00 
-56,100.00 
+28), 399.58 
=15.0740:2'.. 78 
=153:, 562). 5:0 
noe irl fol Al em LAs) 


-47,,500)..0:0 


= 3/67, 0'5'5 516 


-19,500.00 


-19,500.00 


-19,500.00 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
15,000,000.00 

-215\.83 

6998 NE2Z34 313 
50,000,000.00 
50,000,000.00 
20,000,000.00 
25,000,000.00 
-49,704,250.00 
= 4:9); 7/04 25.07.00 
4:9) 70'S 2/510) 010 
-49,963,944.44 
50,000,000.00 
=4:9', 9810), 5:00:.100 
50,000,000.00 
-49,980,500.00 
50,000,000.00 
-49,980,500.00 


50,000,000.00 
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ACTIVE TRANSACTIONS * 


3'9553 


39554 


39555 


39556 


39557 


39558 


39559 


39560 


39561 


39562 


MEMO 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


Clr Tay 7/610 UN Y. OF SAN POR ALN Gr S Co 
MR Deke Ne Ee DALY 4° By = “S56 MA aA Ang. 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/03 TO 02/28/03 
SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100, 000904, 000806, 000001 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 87 02/18/03 02/06/03 PURC 1.170 50,000,000.00 49,980,500.00 
02/07/03 02/06/03 1.170 -19,500.00 
87 02/18/03 MAT 1.170 -50,000,000.00 -49,980,500.00 
03/03/03 02/18/03 A170 
19 87 02/10/03 02/07/03 PURC 1.130 50,000,000.00 49,995,291.67 
02/07/03 02/07/03 4.41:3.0 -4,708.33 
87 02/10/03 MAT 1.130 -50,000,000.00 -49,995,291.67 
03/03/03 02/10/03 1.130 
19 87 02/10/03 02/07/03 PURC 1.130 50,000,000.00 49,995,291.67 
02/07/03 02/07/03 1.130 -4,708.33 
87 02/10/03 MAT 1.130 -50,000,000.00 -49,995,291.67 
03/03/03 02/10/03 1.130 
19 87 02/10/03 02/07/03 PURC 1.130 50,000,000.00 49,995,291.67 
02/07/03 02/07/03 171310 -4,708.33 
87 02/10/03 MAT 1.130 -50,000,000.00 -49,995,291.67 
03/03/03 02/10/03 1.130 
19 87 02/10/03 02/07/03 PURC 1.130 50,000,000.00 49,995,291.67 
02/07/03 02/07/03 1.130 -4,708.33 
87 02/10/03 MAT 1.130 -50,000,000.00 -49,995,291.67 
03/03/03 02/10/03 1.130 
19 87 02/11/03 02/10/03 PURC 1.140 35,000,000.00 34,998,891.67 
02/12/03 02/10/03 1.140 -1,108.33 
87 02/11/03 MAT 1.140 -35,000,000.00 -34,998,891.67 
03/03/03 02/11/03 1.140 
19 87 02/11/03 02/10/03 PURC 1.140 50,000,000.00 49,998,416.67 
02/12/03 02/10/03 1.140 -1,583.33 
87 02/11/03 MAT 1.140 -50,000,000.00 -49,998,416.67 
03/03/03 02/11/03 LT AO 
19 87 02/11/03 02/10/03 PURC 1.140 50,000,000.00 49,998,416.67 
02/12/03 02/10/03 1.140 -1,583.33 
87 02/11/03 MAT 1.140 -50,000,000.00 -49,998,416.67 
03/03/03 02/11/03 1.140 
19 87 02/11/03 02/10/03 PURC 1.140 50,000,000.00 49,998,416.67 
02/12/03 02/10/03 1.140 -1,583.33 
87 02/11/03 MAT 1.140 -50,000,000.00 -49,998,416.67 
03/03/03 02/11/03 1.140 
19 87 02/12/03 02/11/03 PURC 1.140 50,000,000.00 49,998,416.67 
02/12/03 02/11/03 1 14.0 -1,583.33 
87 02/12/03 MAT 1.140 -50,000,000.00 -49,998,416.67 
03/03/03 02/12/03 1.140 
19 87 02/12/03 02/11/03 PURC 1.140 10,000,000.00 9,999,683.33 
02/12/03 02/11/03 1.140 -316.67 
87 02/12/03 MAT 1.140 -10,000,000.00 -9,999,683.33 
03/03/03 02/12/03 1.140 


AMORT/ (ACCRET) 


PAGE: 3 
RUN: 03/04/03 00:04:23 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 


-49,980,500.00 

-19, 500.00 
50,000,000.00 
=4'97,995,,291..67 

= 4,57:0:8)..3:3 
50,000,000.00 
=49°;9'95),,2:'91 6,7 

=4,708.33 
50,000,000.00 
=4:9' 1995.29.67 

=4,,708.33 
50,000,000.00 
=4:9)7,-99 5). 2910..69. 

=4,, 708.33 
50,000,000.00 
=3)4: 7-998. ,8'9 4). 647, 

= 06%. 
35,000,000.00 
= 4:97, 998 ,4:16...67 

=1, 583.233 
50,000,000.00 
=4'9,,998 42:6: ..67. 

=, 583'.33 
50,000,000.00 
=:4:9',.99'8), 4:96 21617 

=o OSS 
50,000,000.00 
=4\9), 9918 406). 6i7 

SoS 
50,000,000.00 
=19);, 999) (831.383 

=356r5 6:7 


10,000,000.00 
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ACTIVE TRANSACTIONS 


39564 


39565 


39566 


39567 


39568 


39569 


39570 


39571 


39572 


39573 


39574 


39575 


39576 


* 


DISC 


DISC 


DISC 


DISC 


DISC 


DESCRIPTION/POOL# 
peace A ate omen 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 


DISC 


FNMA DISCOUNT NOTES 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


Col YC OnuoN Lay: 


M 


BANK 
CASH 


19 


A) 


19 


19 


19 


19 


19 


19 


19 


19 


19 


9 


19 


9, 


R 


FUNDS: 


BROK 
DATE 


87 


87 


87 


87 


42 


42 


42 


42 


87 


87 


87 


87 


87 


87 


87 


87 


40 


40 


40 


40 


40 


40 


DANTIEL 


OF 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
02/28/03 
SETTLEMENT DATE BASIS 


02/01/0 


002535, 000 


MATURITY TRADE/ 


/ENTRY 


02/12/03 
02/12/03 


03/03/03 
02/12/03 
02/12/03 


03/03/03 
02/13/03 
02/12/03 


03/03/03 
02/14/03 
02/12/03 


03/03/03 
02/13/03 
02/12/03 


03/03/03 
02/18/03 
02/14/03 


03/03/03 
02/18/03 
02/14/03 


03/03/03 
02/18/03 
02/14/03 


03/03/03 
03/17/03 
02/18/03 
03/17/03 
02/18/03 
03/17/03 
02/18/03 
03/17/03 
02/18/03 
03/17/03 
02/18/03 
03/17/03 
02/18/03 


SETTLE 


02/11/03 
02/11/03 
02/12/03 
02/12/03 
02/11/03 
02/11/03 
02/12/03 
02/12/03 
02/12/03 
02/12/03 
02/13/03 
02/13/03 
02/12/03 
02/12/03 
02/14/03 
02/14/03 
02/12/03 
02/12/03 
02/13/03 
02/13/03 
02/13/03 
02/13/03 
02/18/03 
02/18/03 
02/13/03 
02/13/03 
02/18/03 
02/18/03 
02/14/03 
02/14/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 
02/18/03 


3» LO 


100, 


000904, 


TXN COUPON 
TYP YIELD 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


FRANCIS 
ata bib) 4 
FIXED INCOME 


000806, 000001 


PAR VALUE 
ORIGINAL FACE 


50,000,000.00 


-50,000,000.00 


50,000,000.00 


-50,000,000.00 


50,000,000.00 


-50,000,000.00 


50,000,000.00 


-50,000,000.00 


35,000,000.00 


-35,000,000.00 


50,000,000.00 


-50,000,000.00 


50,000,000.00 


-50,000,000.00 


47,000,000.00 


-47,000,000.00 


50,000,000.00 


50,000,000.00 


50,000,000.00 


50,000,000.00 


50,000,000.00 


50,000,000.00 


C30 
448 7 


BOOK VALUE 
PREM / (DISC) 


49,998,416.67 
=i) /583).33 
=4.9,,998),416..67 


49,998, 4.1.6..:6:7 
=F 083313 
-49,998,416.67 


49,998,430.56 

=, 569544 
=4:9',,9:9'8:),/ 43 01356 
49,996, 861.11 

=3, 13'8i. 89 
=4'9), 996,861 . dil 
34,998,901 .39 

= 17,098. 62 
34,998, 90d .3'9 
4:9.,9'9:2), 152.778 

=F pO aula ee 
=4:9), 9:92), 252 27:8 
4:9),,9925, 152% 7:8 

=i {84a w22 
=4:9 992, 152'.9:8 
416 993785 ..56 

=6), 21.45..4'4 
=4'6., 9'93',78'5\ 56 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 


PAGE: 4 
RUN: 03/04/03 00:04:23 


(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-4:9,998,4176.67 


=, 5 8i36 3:3 
50,000,000.00 
=4:9', 998 ,416...67 

cl Erato ko higicec) 
50,000,000.00 
='4'9),:9:9'8),.4:3.0.5.6 

=, 969). 44 
50,000,000.00 
(4:9, 9:96, 861.11 

3h) LO O19 
50,000,000.00 
=34,998 ,901 .3'9 

= 1, 0:98.61. 
35,000,000.00 
='9°9)729'9)2), US 2527'8 

=7 7; 847222 
50,000,000.00 
=4:9'.9:92),.41°5:2).. 7:8 

=, O47. 22 
50,000,000.00 
=4:6,,,9:9'3);, 78'5).:5:6 

=§,, 2140.44 


47,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 


-50,000,000.00 
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ACTIVE TRANSACTIONS * 


39578 


319157'9 


39580 


39581 


39582 


39583 


39584 


39585 


39586 


39587 


39588 


DESCRIPTION/POOL# 
MEMO 


FMC DISCOUNT NOTES 


TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 


000806, 


FRANCIS 
DS 5. 5 f45.= 
FIXED INCOME 


000001 


PAR VALUE 
ORIGINAL FACE 


45,000,000.00 
-45,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
17,000,000.00 
-17,000,000.00 
33,000,000.00 


50,000,000.00 


Get We GeO UN GT y: OF SAN 
MR DANIEL D AL. ¥ 4 
DETAIL TRANSACTION REPORT - 

02/01/03 TO 02/28/03 

SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100, 000904, 
BANK BROK MATURITY TRADE/ TXN COUPON 

CASH DATE /ENTRY SETTLE TYP YIELD 

19 87 02/19/03 02/18/03 PURC 1.290 
02/18/03 02/18/03 1.290 
87 02/19/03 MAT 1.290 
03/03/03 02/19/03 1.290 
19 40 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3:01:93 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3.013 
19 40 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3.065 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3.065 
19 45 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3.010 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3.010 
19 45 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3.068 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3.068 
19 87 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3.010 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3201.0 
19 87 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3.065 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3.065 
19 89 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3.010 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3.010 
19 89 02/15/08 02/18/03 PURC 3.000 
02/18/03 02/18/03 3.065 
87 02/18/03 SALE 3.000 
02/18/03 02/18/03 3.065 
19 42° 02'}/26:;/03: .02:/19//03' PURC ~1.210 
02/19/03 02/19/03 1552210 
42 02/26/03 MAT 1520 
03/03/03 02/26/03 live2l'O 
19 42 05/21/03 02/19/03 PURC 233.00 
02/19/03 02/19/03 1.224 
19 87 08/07/03 02/19/03 PURC 1.170 
02/19/03 02/19/03 1.176 


CxO 
448 7 


BOOK VALUE 
PREM / (DISC) 


44° ,,998);387 .50 
=1,,6:1:25..5:0 
=4479:9'8;, 3872.50 


24,992, 715.47 
-8,284.53 
#24991; 715:.47 
8,284.53 
24,931,465.47 
-68,534.53 
-24,931,465.47 
68,534.53 
24,994, 662°5.9:7 
25,337.03 
=24.,994.,662..97 
57 3317603. 
24,928,614.97 
=H, 3185303 
-24,928,614.97 
Ta, 3857.03 

24; 994,715 47 
= 5), 2i8'4:.:53 

Sr ae ed arated oat: $f 
>, 284.53 
24,931,465.47 
-68;,534.53 
24,9315, 465.547, 
6:87:53/4:553 

24), 9945 75 347 
97, 204.53 
=24),.994) 715 47 
5, 284 .53 
24,931,465.47 
=6:87,59:4.353 

+24 ,931;,465).47 
68,534.53 
16,996,000. 28 
se pce ths 


-16,996,000.28 


3:2), 8:98 5:23 1-607, 
=102°,.768'.33 
49,725,375.00 
-274,625.00 
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RUN: 03/04/03 00:04:23 


(INTEREST) 
AMORT/ (ACCRET) 


(GAIN) /LOSS 
SETTLEMENT 


=4'4,,998., 3'87...50 
sp 6 2).2510 
45,000,000.00 


=245,991,, 715547 
= 1357 1D 46. Br, 
25; 12:9), 262,34 


=24,931,465.47 
=1:97,7956 288 
25412:95,-2:62.3'5 


-24,994,662.97 
=1:3:45,59:9'537 
25,,229;,.262'.34 


$24,928,614 59:7 
-200,647.38 
215, 295 20.2) ..3'5 


24 994 TUS a7. 
-134,546.87 
2 S29 216 2in3'4 


-24,931,465.47 
SLOT 96 sols 
Zid 2972625..315 


24), 994 01S 2Aa7: 
=113'4), 54:6..:877 
25,129, 262..3'4 


~24),931,465.47 
=197/, 796 <88 
2:5%.1:2:9),,262)5,3°5 
=1'6;,-9:96,,0010'.28 

Se IO ae 
17,000,000.00 
=3)27,, 8'9/8),,230056.7, 
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ACTIVE TRANSACTIONS * 


39590 


319591 


39593 


39594 


39595 


39596 


DESCRIPTION/ POOL# 
MEMO 


TREASURY BILLS 
FEDERAL HOME LOAN DISC 
T NOTE: (34000) 


T NOTE (34000) 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


CG Let ?yY /*G)0 UN tT ¥ OF SAN EY ROA N Cr °S 

MR. DANIEL D AL Y¥, 415-554  - 

DETAIL TRANSACTION REPORT - FIXED INCOME 

02/01/03 TO 02/28/03 
SETTLEMENT DATE BASIS 

FUNDS: 002535, 000100, 000904, 000806, 000001 

BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 

19 87 08/14/03 02/19/03 PURC 1.170 10,000,000.00 
02/19/03 02/19/03 1.277 

19 42 03/14/03 02/20/03 PURC 1.210 10,000,000.00 
02/19/03 02/20/03 na ales 

19 87 02/15/08 02/18/03 PURC 3.000 50,000,000.00 
02/27/03 02/18/03 3.025 

87 02/18/03 SALE 3.000 -50,000,000.00 
02/27/03 02/18/03 3.025 

19 87 02/15/08 02/18/03 PURC 3.000 50,000,000.00 
02/27/03 02/18/03 3.025 

87 02/18/03 SALE 3.000 -50,000,000.00 
02/27/03 02/18/03 3.025 

19 87 03/03/03 02/28/03 PURC 1.270 50,000,000.00 
02/28/03 02/28/03 1.270 

19 87 03/03/03 02/28/03 PURC 1.270 50,000,000.00 
02/28/03 02/28/03 1270 

19 87 03/03/03 02/28/03 PURC 1.270 10,000,000.00 
02/28/03 02/28/03 27.0 


C20 
448," 7 


BOOK VALUE 
PREM / (DISC) 


9,942,800.00 
=5°/:,:2:00 5.0.0 

9), 992), 6051356 
-7,3:94 044 
49,954,930.94 
=45,,.06.9:..06 

= 49,954) 7:93:0).94 
45,069.06 
49,954,930.94 
-45,069.06 
-49,954,930.94 
45,069.06 
49,994,708.33 
= 9.29955 6:7 

4:9), 994,708.33 
57, 29687 

91, 9:98), 941.67 
=, 058:23'3 


AMORT/ (ACCRET) 


PAGE: 6 
RUN: 03/04/03 00:04:23 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 
-9,942,800.00 
=9', 99:27, 6.055.516 

=49,954, 93:0). 94 

-17,000.00 

497-97 LOS O94 
—49',.954 ,.93:0:, 94 

=17, 000.00 
AO OTA IBi0 94 

=4.:9),9947.708...33 


=49),994,708.33 


=977 9:98), 941) 2'6:7 
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ACTIVE TRANSACTIONS * 


PAR 
‘YPE/ WEIGHTED 
‘XN# YIELD 

URC 1.445 
( 51) 

ALE 2.996 
( ies) 

NTR 5.032 
( 15) 

IAT 1.270 


( 42) 


PAR VALUE 


2102000000.00 


-307000000.00 


-1828000000.00 


Carl TY /*4 Oo UN TY (0) 


MR 


D 


ANTEL Deas ly y 


F SAN 


DETAIL TRANSACTION REPORT - 


02/01/03 


TO 02/28/ 


REPORT GRAND TOTALS 
ASSETS 


ORIGINAL FACE 


VALUE 


BOOK VALUE 


2100091661.30 


-306578690.56 


~ 1824529477 .79 


PREMIUM/ 


FRANCIS CO 
= 5 AKA 7 
FIXED INCOME 


415 


03 


(DISCOUNT) 


=15,/910'8:,3 318). 


421,309. 


44 


AMORTIZATION/ 
(ACCRETION) 


PAGE: 7 
RUN: 03/04/03 00:04:23 


(GAIN) / 
(INTEREST) LOSS SETTLEMENT 


-2100091661.30 
=28',3.9)9' 558) --1.,:316.9.,-4:93'.8.3) 30:7), 9:76,,59'3'..9'7 
=16%.12/7'764.3: 275 


= 3,270 75.22 222 182452947779, 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


SUSAN LEAL 
TREASURER 
DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 
5 
| April 3, 2003 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


Z acs : 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past nine months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 59,833,897 Earned Interest Yield 
Total Net Earnings $ 55,129,001 Pooled Funds 2.930% 
Average Age of Portfolio 147 Days All Funds 2.814% 


Total cost of the securities on hand March 31, 2003 was $2,477,856,547 with a market value of $2,509,479,389 
plus fixed assets accrued earnings of $8,588,623. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of March 31, 2003. These 
investments are in compliance with California Code and our statement of investment poiicy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of March 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on March 31, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of March 2003. 


My 
Very truly yours, 


usan Lea 
Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


ak 


Y / 2G) OcUs Ne TY, 
DANTIEUL D 


PO RLF O°b 2.0 
3/01/03 THROUGH 


ASSETS 

2,040, 386.10 
4,815,601.34 
2,480,413,838.39 
2.286 
2,477,756,547.28 
2,482,866,019.32 
2.257 


147.00 


147.00 


GOV'T SECURITIES 


OF 
ay =. 


ALL FUNDS 


LIABILITIES 


-000 


.00 
.000 
.00 


00 


Si TeASTA TASH Ta TaCa.s 
3/31/03 


ASSETS 
Mea 403.33 
142.08 
100,000.00 
13673 
100,000.00 
100,000.00 
4.:6:73 


91.00 


9010 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: ut 
04/01/03 08:09:54 
TOTAL 


2,040,789.43 
4,815,743.42 
2,480,513,838.39 
2.286 
2,477,856,547.28 
2,482,966,019.32 
2.256 

N/A 

N/A 
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SUMMARY DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANTEL DOA Liary; 4S = 255; 4 =) <4 54) Bi 7, 
INVESTMENT INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 3/31/03 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES 
48.67%(C) 1.213 1.202 99.498 1,212,000,000.00 
27.64%(C) 4.521 4.870 98.813 693,005,000.00 
1.21 %-6C) 1.230 1.232 99.857 30,000,000.00 
1.69%(C) 183.49 1.263 99.627 42,000,000.00 
3.64% (C) 1.331-°1.342.. 99.192 91,000,000.00 
7. 15 SC) 1/222, 1.222 100.000 425,000,000.00 
.00%(C) 1.650 1.650 100.000 100,000.00 


REPORT TOTALS SSEss= S=SSe= SSeeee= He Sees eeesseses= 
ASSETS FIXED 52211 >. 2.226 99.388, -2,,:4:93',105,,000.00 


PAGE: a 
04/02/03 00:11:23 


BOOK VALUE 


17 2055,922),410 527. 
684,779,001.59 
29,956,950.00 
41,843, 281.67 
90,264,903 57:5 
425,000,000.00 


100,000.00 
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icon SFVQt 
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(RPTMKT) 


INVEST 
NUMBER 


39615 
39616 
39617 
39516 
39 Sei 
39518 
395.997 
39598 
395259 
39520 
3:95:21 
3:9522 
395725 
39528 
3:9'5:2'9 
39530 
3:953:1 
3:953'5 
319/53'9 
39542 
39542 


39543 


DESCRIPTION 


M 


CrleD Y¥. 7/650: Uy NEL Y 


R 


PURCHASE MATURITY DATE 


TB Er Ts 
10/04/02 04/03/03 
T BILL 
10/04/02 04/03/03 
TREASURY BILLS 
03/27/03 04/24/03 
TREASURY BILLS 
03/27/03 04/24/03 
TREASURY BILLS 
03/27/03 04/24/03 
TREASURY BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/08/03 
TREASURY BILLS 
03/03/03 05/29/03 
TREASURY BILLS 
03/03/03 05/29/03 
TREASURY BILLS 
01/02/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/07/03 07/03/03 
TREASURY BILLS 
01/08/03 07/03/03 
TREASURY BILLS 
01/09/03 07/10/03 
TREASURY BILLS 
01/15/03 07/10/03 
TREASURY BILLS 
01/15/03 07/10/03 
TREASURY BILLS 
01/22/03 07/17/03 
TREASURY BILLS 
01/28/03 07/24/03 
TREASURY BILLS 
01/30/03 07/31/03 
TREASURY BILLS 
01/30/03 07/31/03 
TREASURY BILLS 
01/30/03 07/31/03 


DANTE 


L 


OF 
DEA y 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795MF5 


912795MF5 


912795MJ7 


912795MJ7 


92279 5M0:7 


912795MK4 


912795MK4 


912795ML2 


912795MP3 


912795MP3 


912795NB3 


912795NB3 


912795NB3 


912795NB3 


912795NB3 


912795NB3 


912795NC1 


912795NC1 


9127:95NC1 


912795ND9 


912795NE7 


912795NF4 


912795NF4 


912795NF4 


BANK 
BROK 


FUND CPN RATE 


SAFE 


YTM TR 


NN 
PR 
ON 
on 


FRANCISCO 
15-55 4-448 7 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


50,000,000.00 
49: 630, 15:28 
50,000,000.00 
4:95;:6345, 71 S:,.2'8 
50,000,000.00 
49), 955,, 083...33 
50,000,000.00 
4977. 9:9'9);,083%333 
25,000,000.00 
24 OT DA L.iG 7. 
40,000,000.00 
39,844,638.89 
40,000,000.00 
39,844,638.89 
40,000,000.00 
39,835,500.00 
50,000,000.00 
49,858,020.83 
50,000,000.00 
49,858,020.83 
50,000,000.00 
49,700,458.33 
30,000,000.00 
2:9), 81'5;,, 983%:.3'3 
30,000,000.00 
29:, 82:5;, 9831.33 
30,000,000.00 
2:9), 8:1'65, 73/7250 
10,000,000.00 

9,940;,:262).50 
30,000,000.00 
29,824,000.00 
30,000,000.00 
2:9:,.8:7;,. 241. 6:7 
25,000,000.00 
24,852; 011s. 1 
25,000,000.00 
24;,,8:572)),722)..22 
35,000,000.00 
34,798,944.44 
50,000,000.00 
49), 7167,,.0'6.25,5.0 
50,000,000.00 
49,708,041.67 
50,000,000.00 
49,708,041.67 
50,000,000.00 
497,,708),,041 .'67 


50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
4:9',-915;3) 12'5:..0'0 
99.90625000000 
4:9) ,.915:3:, 12'5:..0:0 
99.90625000000 
24),.9:'7163;,.56:2:./5.0 
99.90625000000 
39,962,500.00 
99.90625000000 
339}, 962),:500'..0:0 
99.90625000000 
3:9), 95.0';0'0:0'.0.0 
99.87500000000 
49,906,250.00 
99.81250000000 
4:9 ,,9:0'6,.2:5'01. 010 
99.81250000000 
49,859,375.00 
99.71875000000 
29,915,625.00 
99.71875000000 
2:9;,.913:5;7625:5 0:0 
99.71875000000 
29,915,625.00 
99.71875000000 
OF SH 7857.53.00 
99.71875000000 
29,915,625.00 
99.71875000000 
2:9; 9067 250/200 
99.68750000000 
24, 921888775) 30:0 
99.68750000000 
24,.921,/8:75:.:00 
99.68750000000 
34 8:79 -68:7:550 
99.65625000000 
49,828,125.00 
99.65625000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
3.64,,215%.28 
SUNGARD 
364,215.28 
SUNGARD 
8,020.83 
SUNGARD 
8,020.83 
SUNGARD 
4,010.42 
SUNGARD 
116,194.44 
SUNGARD 
116,194.44 
SUNGARD 
116,194.44 
SUNGARD 
47,326.39 
SUNGARD 
47,326.39 
SUNGARD 
146,479..17 
SUNGARD 
89,466.67 
SUNGARD 
89,466.67 
SUNGARD 
89,100.00 
SUNGARD 
28,350.00 
SUNGARD 
83,000.00 
SUNGARD 
82,3440 5677 
SUNGARD 
63, 861,215 
SUNGARD 

63) 5:97 22/2 
SUNGARD 
1838225592 
SUNGARD 
101,062.50 
SUNGARD 
97,854.17 
SUNGARD 

97 BSAA e, 
SUNGARD 

97 {854i 
SUNGARD 


04/02/03 


PAGE: 1 
00:11:45 


UNREALIZED GAIN 
UNREALIZED LOSS 


4,069.44 


4,069.44 


= 97 D796 


= 97 9193.6 


=4:,,98:9).:5:9 
1,666.67 


1,666.67 


-1,694.44 


902.78 


902.78 


12:;,43:7.5.50 


10,175.00 


10,175.00 


9,78:7..50 


31,2012). 210 


8,625.00 


6,666.66 


57: 90278 


57 9595.56 


192/054 


11,000.00 


6,604.16 


6,604.16 


6,604.16 
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(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
39544 TREASURY BILLS 
00/35/03) 1077/31/03 
39545 TREASURY BILLS 
02/06/03 08/07/03 
39546 TREASURY BILLS 
02/06/03 08/07/03 
39547 TREASURY BILLS 
02/06/03 08/07/03 
39588 TREASURY BILLS 
02/19/03 08/07/03 
39589 TREASURY BILLS 
02/19/03 08/14/03 
39601 TREASURY BILLS 
03/10/03 08/28/03 
SUBTOTAL (Inv Type) 
38856 T NOTE (99.7) 
07/02/01 06/30/03 
38858 T NOTE (99.7) 
07/02/01 06/30/03 
38861 T NOTE (99.7) 
07/02/01 06/30/03 
38864 T NOTE (99.135) 
07/09/01 06/30/03 
38866 T NOTE (99.135) 
07/09/01 06/30/03 
33942 T NOTE (88.20) 
09/27/94 08/15/03 
38822 T NOTE (99.16) 
05/15/01 11/15/03 
38823 T NOTE (99.15) 
05/15/01 11/15/03 
38824 T NOTE (99.15) 
05/16/01 11/15/03 
38829 T NOTE (99.13) 
05/23/01 11/15/03 
38830 T NOTE (99.13) 
05/23/01 11/15/03 
38831 T NOTE (99.12) 
05/23/01 11/15/03 
38832 T NOTE (99.10) 
05/25/01 11/15/03 
38841 T NOTE (99.20) 
06/04/01 11/15/03 


M 


ClTY. 3/2 1Ca Oui aNet =v 
DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


R 


11 TREASURY BILLS 


OF 


DALY 


SAN 
4 


FRANCISCO 


Saya 


INVESTMENTS OUTSTANDING AS OF 03/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795NF4 19 
40 

912795NG2 19 
40 

912795NG2 1g 
45 

912795NG2 a) 
87 

912795NG2 ig 
87 

912795NHO a9 
87 

912795NK3 19 
87 

48.17% 
912827620 a) 
40 

912827620 Bl) 
45 

912827620 a) 
87 

912827620 9 
87 

912827620 19 
40 

40 

40 

9128274U3 19 
40 

9128274U3 19 
45 

9128274U3 AES 
87 

9128274U3 19 
87 

9128274U3 al’) 
89 

9128274U3 19 
87 

9128274U3 aL) 
45 

9128274U3 19 
87 


CPN RATE 
YTM TR 


1 34::70:0 
14770 
1...1°70.0 
L770 
1.1700 
LL 770 
151700 
IS 6 5, 
a t'70'0 


3598.7:5.0 
4.1824 
5.7500 
7.5200 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4.7553'3 
4.2500 
4.4261 


PAR/SHARES 
BOOK 
20,000,000.00 
19, 882;,3:50:,00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,725,375.00 
10,000,000.00 
9,942,800.00 
42,000,000.00 
41.,782,545:.. 010 
1212000000.00 
1205912410.27 


10,000,000.00 
9,922,656.25 
10,000,000.00 
9,921 8:75:25 00 
10,000,000.00 
9:39:24 8'7'5'.: 010 
15,000,000.00 
P47 927 09 38 
20,000,000.00 
19,884,375.00 
5,000.00 
Aas ke 25 
50,000,000.00 
4:9:,73'8 ;- 281 52'5 
25,000,000.00 
24,865,234.38 
20,000,000.00 
ES), 892-87. 50 
15,000,000.00 
L4',.909;,. 765.63 
15,000,000.00 
14: 9'L0 7-93'7'25'0 
15,000,000.00 
14791035790 6152'5 
20,000,000.00 
PONS SS Si75\.,0'0) 
15,000,000.00 
14), 93'9', 062)./50 


448 7 


MARKET VALUE 

MARKET PRICE 
195.925:,,0.0.0'..00 
99.62500000000 
4:9), 796:8'7.5;..00 
99.59375000000 
49°, 796 7.8.7:5:.00 
99.59375000000 
49,796,875.00 
99.59375000000 
49,796,875.00 
99.59375000000 

9,959 ,3-75:...0'0 
99.59375000000 
41,803_,.125..'00 
99.53125000000 
1208834375.00 
99.73881000000 


10,068,750.00 
100.6875000000 
10,068,750.00 
100.6875000000 
10,068,750.00 
100.6875000000 
15)7103'7 12:5: 10:0 
100.6875000000 
20,137,500.00 
100.6875000000 
5 085 94 
101.7187500000 
50,968,750.00 
101.9375000000 
25,484,375.00 
101.9375000000 
20,387,500.00 
101.9375000000 
15,290,625:00 
101.9375000000 
P59): 2:9:07'62'5:20'0 
101.9375000000 
15,290,625.00 
101.9375000000 
20,387,500.00 
101.9375000000 
15,290,625.00 
101.9375000000 


RUN: 


04/02/03 


PAGE: 2 
Q00811:::45 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


39,000.00 
SUNGARD 
87,750.00 
SUNGARD 
87,750.00 
SUNGARD 
877°750:..00 
SUNGARD 
66,625.00 
SUNGARD 
13; 3:25:00 
SUNGARD 
217,976 567 
SUNGARD 


97,410.22 
SUNGARD 
97,410.22 
SUNGARD 
97, 410522 
SUNGARD 
146, 215233 
SUNGARD 
194,820.44 
SUNGARD 
35.974 
SUNGARD 
804,212.71 
SUNGARD 
402,106.35 
SUNGARD 
321,685.08 
SUNGARD 
241,263.81 
SUNGARD 
241,263.81 
SUNGARD 
241,263.81 
SUNGARD 
321,685.08 
SUNGARD 
241,263.81 
SUNGARD 


3,650.00 


4.,3875...00 


4,875.00 


4,875.00 


4,875.00 


34,250; .0'0 


=7,.3.96...67 


1449.97.90 
33:4°,'03:9:02 


1467:093:.. 75 


146,875.00 


146,875.00 


19%, 025:.;62 


253, 2.2'5%:010 


654.69 


1, 2310);.46 8%57:5 


619,140.62 


495,312) 5/0 


3:80 85937 


3:79, 687 50 


3:86, 7085.75 


52'8;,125:: 0/0 


35d5, S62).510 
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(RPTMKT) 


INVEST 
NUMBER 


SHS 9) oh 


38473 T 


38474 T 


318476) of, 


38477 oT 


3'8:7.0'8° T 


38718 T 


38764 T 


38797 T 


38803 T 


38805 T 


38806 T 


38807 T 


37949 T 


38273 TE 


38274 T 


38275 T 


38276 T 


38810 T 


3'92:82 °R 


SUBTOTAL 


DESCRIPTION 


M 


le; 


R 


PURCHASE MATURITY DATE 


NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 
05/15/02 11/15/06 


(Inv Type) 


Lt ¥) / 6 10 UN! Ty: 


12 TREASURY NOTES 


DANIEL 


OF 


DAT Listy, 


SAN 
4 


ER AN € £:S €-0 


V5 = 5 (5 4) = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
9128274U3 19) 
87 
9128275A6 £9 
74 
9128275A6 1:9 
74 
9128275A6 Lg 
40 
9128275A6 a) 
45 
9128275A6 19 
89 
9128275A6 19 
40 
9128275A6 19 
40 
9128275A6 als) 
40 
912827506 19 
87 
9128275A6 9 
89 
9128275A6 19 
40 
9128275A6 19 
89 
9128275A6 as) 
45 
9128275A6 19 
40 
9128275F5 19 
45 
91 28275F5 ale) 
45 
9128275F5 a9 
87 
9128275F5 19 
89 
9128275F5 19 
: 40 
9128275F5 9 
40 
9128277F3 aye) 
87 

28.41% (M) 


CPN RATE 
YTM TR 


60:95 
4.7500 
6,.09.1'S 
4.7500 
620975 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5.2500 
6.7885 
5.2500 
6: 7931 
5.2500 
6.7885 
5.2500 
6.7885 
5.2500 
4.5642 
3.5000 
4.5592 
4.5209 
4.8698 


PAR/SHARES 
BOOK 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,950,781.25 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14. 3'3:2:;,031..25 
30,000,000.00 
29,798,437.50 
18,000,000.00 
17,963,437.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25,089,843.75 
25,000,000.00 
25), Var 13:28. .ai3 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
9,467,187.50 
20,000,000.00 
18,934,375.00 
50,000,000.00 
50,960,937.50 
50,000,000.00 
47,867,187.50 
693,005,000.00 
684,779,001.59 


4 8 7 


MARKET VALUE 
MARKET PRICE 
25:,484.,.375.00 
101.9375000000 
15,468,750.00 
103 .1250000000 
15i54.68.;°75:07.:0:0 
103.1250000000 
15,4168; 750:.00 
103.1250000000 
157,468; 75:0':0.0 
103.1250000000 
15,468,750.00 
103.1250000000 
15,468,750.00 
103.1250000000 
3:0;,.93'7;,500.. 00 
103.1250000000 
18,562,500.00 
103.1250000000 
10,312,500.00 
103.1250000000 
10;,312;,500..00 
103 .1250000000 
25 ,.78177-250..:00 
103.1250000000 
25:7 7 BL 7 250010 
103.1250000000 
25:,,781,250°7..00 
103.1250000000 
255,782 ,250:..00 
103.1250000000 
20,900,000.00 
104.5000000000 
10,450,000.00 
104.5000000000 
10,450,000.00 
104.5000000000 
10,450,000.00 
104.5000000000 
20,900,000.00 
104.5000000000 
52,250,000.00 
104.5000000000 
52709; 3755.00 
104.2187500000 
712,898,835.94 
102.8706630000 


RUN: 04/02/03 


PAGE: 3 
00:11:45 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


402,106.35 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
177,140.88 
SUNGARD 
106,284.53 
SUNGARD 
59,046.96 
SUNGARD 
59,046.96 
SUNGARD 
147,617.40 
SUNGARD 
147,617.40 
SUNGARD 
1Al7 64-7410 
SUNGARD 
147,617.40 
SUNGARD 
39:7 3) 7:5%;6:9 
SUNGARD 
198,687.85 
SUNGARD 
198,687.85 
SUNGARD 
198,687.85 
SUNGARD 
397,375.69 
SUNGARD 
993), 43:9. 23 
SUNGARD 
662,292.82 
SUNGARD 


5:57:97, 2.01.56 


517,968). 75 


562,500.00 


i £094.7534)..25 


09:4; 531525 


0:94°,,532.25 


1, 236, 78. 75 


1 13:97, 06250 


59:9:;062..50 


250,000.00 


243,750.00 


691,406.25 


669), 921.87 


6757 718A. 25 


673,828.12 


1739377750 200 


982,812.50 


984,375.00 


982,812.50 


1',,965;,625.<100 


1,289,062 .50 


47242,1'8:7.50 
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Yo o/ 1G20)U) NUT: 
DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


OF 


DALY 


SAN 


55 4 = 4 


INVESTMENTS OUTSTANDING AS OF 03/31/03 


CUSIP 


313588EB7 


313588ER2 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 39599 FNMA DISCOUNT NOTES 
03/04/03 04/08/03 
A 39600 FNMA DISCOUNT NOTES 
03/04/03 04/22/03 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 


A 39475 FEDL HOME LOAN BK CONS DISC 


A 39587 FEDERAL HOME LOAN DISC NOTES 


11/05/02 04/11/03 


02/19/03 05/21/03 


SUBTOTAL (Inv Type) 
A 39477 FMC 
11/05/02 04/24/03 
A 39476 FMC 


11/05/02 06/30/03 


A 39536 FMC DISCOUNT NOTES 
01/22/03 06/30/03 

A 39486 FMC DISCOUNT NOTES 
11/08/02 08/22/03 

SUBTOTAL (Inv Type) 

A 39602 BK AMER NEGOTIABLE C.D 
03/17/03 04/08/03 

A 39603 BK AMER NEGOTIABLE C.D 
03/17/03 04/08/03 

A 39604 BK AMER NEGOTIABLE C.D 
03/17/03 04/08/03 

A 39605 BK AMER NEGOTIABLE C.D 
03/17/03 04/08/03 

A 39606 BK AMER NEGOTIABLE C.D 
03/17/03 04/08/03 

A 39607 BK AMER NEGOTIABLE C.D 
03/17/03 04/08/03 

A 39618 NEGOTIABLE C.D 
03/28/03 05/05/03 

A 39619 NEGOTIABLE C.D 
03/28/03 05/05/03 


313384EE5 


313384FW4 


43 FEDERAL HOME LOAN DISC 


313396ET6 


3133 96HN6 


3133 96HN6 


313396KT9 


44 FMC DISCOUNT NOTES 


O06050EU45 


O06050EU45 


060S0EU45 


O6050EU45 


06050EU45 


06050EU45 


94975NW58 


94975NW58 


MAJOR SORT KEY IS ICC# 


BANK 
BROK 


19 
40 
19 
42 


19 
40 
al) 
40 
a) 
40 
19 
40 
9) 
40 
r9 
40 
19 
40 
at) 
40 


1.67% (M) 


(M) 


FUND 
SAFE 


9615 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


1.2300 
Lo238 


1.4000 
1.4086 
233.000 
1.2238 
183.490 
L32:63:3 


1722100 
1.2100 
1.2100 
1.2100 
al A 7AM ON) 
1.2100 
1.2100 
1.2100 
1.2500 
1.2500 
1.2500 
1.2500 


PAR/SHARES 
BOOK 


15,000,000.00 
1:4) 7:98:2),062:..5.0 
15,000,000.00 
14.,.9'74;,.887 5:0 


30,000,000.00 
29, 956,,.950...00 


9,000,000.00 
8,945,050.00 
33,000,000.00 
3:2), :B:98: (23.11.67 


42,000,000.00 
41,843,281.67 


20,000,000.00 
19,866, 833.33 
15,000,000.00 
v4 89:9; 075. 00 
25,000,000.00 
24,864,518.75 
31,000,000.00 
310), 67377116746 7: 


91,000,000.00 
9:07,,2:614 5.9 0387/5: 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


ER ANC © SS? ¢€.0 
4755 7= 


4 8 7 


MARKET VALUE 
MARKET PRICE 


14,994,895.83 
99.96597222222 
14,984,687.50 
99.89791666667 
295, 979:, 5835.33 
99.93194400000 


8,997,050.00 
99). 96722222222 
32:,945,916.67 
99: 836 LLEVEL ED 
41.,.942:,.966:.6'7 
99.86420600000 


19 984 1.922.322 
99.92461111111 
14,956,500.00 
99.71000000000 
24, 927,500.00 
99.71000000000 
3:0:,859',621.67 
99.54716666667 
90,728,543.89 
99.70169700000 


B97 9'9'9 7438104} 
99.99887602805 
49) 79:99 4:38 %5 (Ok 
99.99887602805 
49,999,438.01 
99.99887602805 
49,,999),43'8. 01 
99.99887602805 
49,999) (438.01 
99.99887602805 
4°97, 99917 413'8: 404: 
99.99887602805 
49,999,508.11 
99.99901622249 
497799975087 Al 
99.99901622249 


RUN: 


04/02/03 


PAGE: 4 
00:11:45 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


14,350.00 
SUNGARD 
L4°,.35:0...0:0 
SUNGARD 


5/177:4°5.0)00 
SUNGARD 
45,851.67 
SUNGARD 


115, 150,..00 
SUNGARD 
86,975.00 
SUNGARD 
587,/.93'..75 
SUNGARD 
163,680.00 
SUNGARD 


25,208.33 
SUNGARD 
25,208.33 
SUNGARD 
25,208.33 
SUNGARD 
25777208 033 
SUNGARD 
25,208.33 
SUNGARD 
25), 208.33 
SUNGARD 
6,944.44 
SUNGARD 
6,944.44 
SUNGARD 


UNREALIZED LOSS 


= 1,516.6 7 


-4,550.00 


00 


550.00 


178335533 


23, 938989 


9,750.00 


4,187.50 


22:5, 265 ..00 


961, 9:9 


=5 61399 


=I5'61...99 


=56a).799 


= S62 99 


=5 614.99 


—4.9 1.389, 


seb aba ts}S) 
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(RPTMKT) 


INVEST 
NUMBER 


39620 NEGOTIABLE C.D 


SUBTOTAL 


Cele LY 2/7: GO) Un Ney, 


MR DANI 


EL 


OF 


DALY 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/03 
MAJOR SORT KEY IS ICC# 


39540 PUBLIC TIME DEPOSIT 


SUBTOTAL 


GRAND TOTAL 


DESCRIPTION CUSIP BANK 

PURCHASE MATURITY DATE BROK 

94975NW66 19 

03/28/03 05/06/03 40 
(Inv Type) 91 NEGOTIABLE C.D.'S 16.94% (M) 

19 

01/02/03 06/30/03 60 
(Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (M) 


FUND 
SAFE 


95 3:1) 
000 


CPN RATE 
YTM TR 


1../65'0.0 


1.6500 


Sao 
2.2257 


EF RAN SC LS CO 
5 = 554 = 44 8 7 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


25,000,000.00 
25,000,000.00 
425,000,000.00 
425,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2493105000.00 
2477856547.28 


24,999,747.04 
99.99898814993 
424,995,391 .32 
99.99891600000 


99',692..50 
99.69250000000 
9:9), 692,50 
99.69250000000 


2509479388.65 
100.6567870000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


374 Vie 22 
SUNGARD 


4.58 
SUNGARD 


04/02/03 


PAGE: K 
00:11:45 


UNREALIZED GAIN 
UNREALIZED LOSS 


-00 


284306;:256.. 97 
$45,021 08:7 
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(SIRPT) 


INVSMT 

NO. 

39434 
3:943'5 
8961S 
39616 
3'916:157 
39526 
S957 
39518 
3:95:9'7 
39598 
3:95:19 
39520 
395217. 
3:95:22 
39525 
39528 
3.9529 
39530 
3:953:2. 
39535 
39539) 
39541 
39542 
39543 
39544 
39545 
39546 
39547 
39588 
39589 
39601 


PPP PPP ppp rrr rrrrrrpypprypryryryrryrroy 


SUBTOTAL 


38856 
38858 
38861 
38864 
38866 
33942 
38822 
38823 
38824 
38829 
38830 
38831 


pp PPP DDD DD yp 


DESCRIPTION 

T BILL 

T BILL 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


NOTE (99.7) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.135) 
NOTE (99.135) 
(88.20) 


NOTE (99.16) 
NOTE (99.15) 
NOTE (99.15) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.12) 


AAA AHAH HAHA HB AA 
2 
e) 
4 
63] 


Comer Xx / G.07UsN LY 


912795MF5 
912795MF5 
912795MJ7 
912795MJ7 
912795MJ7 
912795MK4 
912795MK4 
912795ML2 
912795MP3 
912795MP3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NC1 
912795NC1 
912795NC1 
912795ND9 
912795NE7 
912795NF4 
912795NF4 
912795NF4 
912795NF4 
912795NG2 
912795NG2 
912795NG2 
912795NG2 
912795NHO 
912795NK3 


11 TREASURY BILLS 


912827620 
912827620 
912827620 
912827620 
912827620 


912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


FUND 
NO. 


DAL Y 


OF SAN 


FE ROA NC © S €:0 


471.5) = 
INVENTORY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 
(TICKER) DATE PURP 
04/03/03 10/04/02 000 
04/03/03 10/04/02 000 
04/24/03 03/27/03 000 
04/24/03 03/27/03 000 
04/24/03 03/27/03 000 
05/01/03 01/02/03 000 
05/01/03 01/02/03 000 
05/08/03 01/02/03 000 
05/29/03 03/03/03 000 
05/29/03 03/03/03 000 
07/03/03 01/02/03 000 
07/03/03 01/03/03 000 
07/03/03 01/03/03 000 
07/03/03 01/03/03 000 
07/03/03 01/07/03 000 
07/03/03 01/08/03 000 
07/10/03 01/09/03 000 
07/10/03 01/15/03 000 
07/10/03 01/15/03 000 
07/17/03 01/22/03 000 
07/24/03 01/28/03 000 
07/31/03 01/30/03 000 
07/31/03 01/30/03 000 
07/31/03 01/30/03 000 
07/31/03 01/31/03 000 
08/07/03 02/06/03 000 
08/07/03 02/06/03 000 
08/07/03 02/06/03 000 
08/07/03 02/19/03 000 
08/14/03 02/19/03 000 
08/28/03 03/10/03 000 
48.67%(C) 
06/30/03 07/02/01 000 
06/30/03 07/02/01 000 
06/30/03 07/02/01 000 
06/30/03 07/09/01 000 
06/30/03 07/09/01 000 
08/15/03 09/27/94 000 
11/15/03 05/15/01 000 
11/15/03 05/15/01 000 
11/15/03 05/16/01 000 
11/15/03 05/23/01 000 
11/15/03 05/23/01 000 
11/15/03 05/23/01 000 


5 5 4 = 
3/31/03 

CUPN TRDNG 
RATE YIELD 
L465 12.476 
12465 1.54576 
1.155 2.156 
2.155 1.156 
Pe2SS 2.256 
ears, i £80 
Er et sya eres I 0) 
de LS ABO 
HS) A 178 
PeL7S A278 
1.185 2.292 
1220 22228 
pee2O;- £5228 
e220 2.32122 
Tie2t5- “i222 
1.200 .1.207 
Le2O5s.s 2b 212 
Als 20 © > dhs 2 7. 
1.205 - 2.222 
1,275" 2.182 
£550 2: 162 
PEESS, eLe2 
2255 1.162 
L255 12.1262 
flee Wer Daren Ur ie fa 
lO) Gane tar 
PEO a7 
De A700) se 7, 
LSH7O. 25 a76 
Ae LAO )e ale Lhe! 
1.090) <1,/09'6 
fe 2L3e = 12:02 
Se8r>, -4 284 
3.67 5: |. 452 2:8'8 
3.875 4.288 
3°875 ~4° 187 
3.2:8'7:5) + 4y. 182 
5750) he 5:20 
4.250 4.474 
4.250 4.480 
4290) “4.481 
Ar 25)0) 247) 50)9 
4.250 4.505 
GCA Yigg SICAL) 


448 7 


99'..263 
99.263 
99°: 9:10 
99.910 
99.910 
99:.'64:2 
99.612 
99:55:89 
99°. 716 
993716 
99.401 
995.3857 
99.3187 
9195389 
99.403 
99.413 
99:3: 92 
99.408 
99.411 
99.426 
99.432 
99.416 
99.416 
99.416 
99,412 
9:9; 3-4:0:9 
99.409 
91914109 
99,452 
99.428 
99.482 


995227 
ae AA ee) 
997.229 
99.414 
991422 
88.625 
99.477 
99, 4:6 1: 
99.461 
99°73:98 
99.406 
DY SSE) 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
40,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
30,000,000.00 
10,000,000.00 
30,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
42,000,000.00 


10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 

5,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


04/02/03 


PAGE: 1 
OO LI 23 


BOOK VALUE 


497,631, 715.28 
49,631, 715.28 
49,955,083 .33 
49,955,083.33 
247,977, 5410 .617 
39,844,638 .89 
39,844,638.89 
3'9778:3'5;,,50:05010 
49,858,020.83 
49,858,020.83 
49,700,458 .33 
297 :8:1'5;,:983 <.3'3 
29° ;815),983'2:3'3 
29, 846.737.50 

9,940,262. 50 
29,824,000.00 
29,817,241.67 
24',852), 201s ai 
24,852,722.22 
34,798,944.44 
49,716,062.50 
49,708,041.67 
49,708,041.67 
49,708,041.67 
19,882,350.00 
49,704,250.00 
49,704,250.00 
49,704,250.00 
498 125.375. 00 

9,942,800.00 
41,782,545.00 


9779227656525 
97.921 5.8:75.200 
97.921,,:875 00 
24591271093 5'8 
19,884,375.00 
4,432.25 

4:9) 73/8), 2B 12'5 
24,865,234.38 
19,892,187.50 
14,909,765.63 
#47, 91'0),-93'75,5'0 
14), 9037 906%:25 
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(SIRPT) 


INVSMT 
NO. 


dd a a oe a 
Ww 
fo} 
I 
0 
~ 


SUBTOTAL 


AB. ~3:9.5:9'9 


A 39600 


SUBTOTAL 


AL 13:9.4-75 


Aq 39587 


SUBTOTAL 


39477 


39476 


39536 
39486 


PP PP 


SUBTOTAL 


AY 3:9'6:02 


448 7 


9:9)..2:9:7 
99.594 
99.621 
99.56.72 
993575 
95.828 
95.828 
95.828 
95..547 
99.328 
9:9". 757. 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 
97. 534 
94 6:72 
94.656 
94.672 
94.672 
101.922 
95.734 


995-833 


99'.3:8'9 
991.1692 


91973 314. 
99.065 


Cul wT Y¥/-C.O UI Ne Tey OF SAN E R-A N Cr S-G€.0 
MR. DANIEL DAL Y 415-554 - 
IN VE SoM EN T INVENTORY 
INVESTMENTS OUTSTANDING AS OF 3/31/03 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
T NOTE (99.10) 9128274U3 100 11/15/03 05/25/01 000 4.250 4.553 
T NOTE (99.20) 9128274U3 100 11/15/03 06/04/01 000 4.250 4.426 
T NOTE (99.20) 9128274U3 100 11/15/03 06/04/01 000 4.250 4.414 
T NOTE (99.22) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.825 
T NOTE (99.12) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.892 
T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 
T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 
T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 
T NOTE (95.18) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.184 
T NOTE (99.11) 9128275A6 100 02/15/04 02/16/01 000 4.750 4.994 
T NOTE (99.26) 9128275A6 100 02/15/04 02/23/01 000 4.750 4.824 
T NOTE (100.21) 9128275A6 100 02/15/04 03/29/01 000 4.750 4.515 
T, NOTE -(1:0.0'.22)) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 
T NOTE (100.12) 9128275A6 100 02/15/04 04/17/01 000 4.750 4.611 
T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.576 
T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.585 
T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.582 
T NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 000 5.250 5.882 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 
T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 
(Inv Type) 12 TREASURY NOTES 27.64% (C) 4552. 4)<.8520 
FNMA DISCOUNT NOTES 313588EB7 100 04/08/03 03/04/03 000 1.230 1.231 
FNMA DISCOUNT NOTES 313588ER2 100 04/22/03 03/04/03 000 1.230 1.232 
(Inv Type) 41 FNMA DISCOUNT NOTES A 2 LSC) 1523109 e232 
FEDL HOME LOAN BK CONS D 313384EE5 9615 04/11/03 11/05/02 000 1.400 1.409 
FEDERAL HOME LOAN DISC N 313384FW4 100 05/21/03 02/19/03 000 233.00 1.224 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 1.69% (C) 183549) 12263 
FMC 313396ET6 100 04/24/03 11/05/02 000 1.410 1.419 
FMC 313396HN6 100 06/30/03 11/05/02 000 1.420 1.433 
FMC DISCOUNT NOTES 313396HNG6 100 06/30/03 01/22/03 000 1.227 1.234 
FMC DISCOUNT NOTES 313396KT9 100 08/22/03 11/08/02 000 1.320 1.334 
(Inv Type) 44 FMC DISCOUNT NOTES 3.64% (C) abe ckal ale ej 
BK AMER NEGOTIABLE C.D 06050EU45 100 04/08/03 03/17/03 000 1.210 1.210 


100.000 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


15,000,000.00 
1S: 0/0:0;;:0:010)-;0:0 


9,000,000.00 
33,000,000.00 


20,000,000.00 
15,000,000.00 
25,000,000.00 
31,000,000.00 


50,000,000.00 


04/02/03 


PAGE: 2 
OO 321s 23 


BOOK VALUE 


19 ,:8'5:9,°317'5:5 010 
4), 93'9), 0162; 5:0 
24,905, 2:73.44 
14950; 78125 
14,906,250.00 
14,374,218.75 
14,374,218 275 
LAY 3H747, 28) 75 
1453327032525 
29), /98;, 4317 .15:0 
175 963,437.50 
10,062,500.00 
10,068,750.00 
25,089, 843.75 
25) ,24,,3128:.:03 
25,105,468.75 
25,107,421.88 
19,5106 ;.2:5.0%..00 
9, 467,,187..50 
9,465,625.00 
91,.4.6:7 7 L87...5:0 
18 .93'4,3:75--00 
50:,-960:,,93'7=5:0 
47 (867, 18:7...510 


14,982,062.50 
14,974,887.50 


8,945,050.00 
3'2;, 8:98). 2345) 607 


19,866, 833.33 
14,359. 7;751..00 
24,864,516. 75 
3'06735,,07.6...67 


50,000,000.00 
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Chin Tl Y¥o/ C70) Ul Ne Ty ¥; OF SAN FRANCISCO 
MR. DANIEL DALY 41S Si 59S) 477 4 48 7 PAGE: 3 
(SIRPT) INVESTMENT INV EN T OR Y RUN: 04/02/03 00:11:23 
INVESTMENTS OUTSTANDING AS OF 3/31/03 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39603 BK AMER NEGOTIABLE C.D O06050EU45 100 04/08/03 03/17/03 000 1.210 1.210 100.000 50,000,000.00 50,000,000.00 
A 39604 BK AMER NEGOTIABLE C.D O6050EU45 100 04/08/03 03/17/03 000 1.210 1.210 100.000 50,000,000.00 50,000,000.00 
A 39605 BK AMER NEGOTIABLE C.D 06050EU45 100 04/08/03 03/17/03 000 1.210 1.210 100.000 50,000,000.00 50,000,000.00 
A 39606 BK AMER NEGOTIABLE C.D 06050EU45 100 04/08/03 03/17/03 000 1.210 1.210 100.000 50,000,000.00 50,000,000.00 
A 39607 BK AMER NEGOTIABLE C.D O6050EU45 100 04/08/03 03/17/03 000 1.210 1.210 100.000 50,000,000.00 50,000,000.00 
A 39618 NEGOTIABLE C.D 94975NW58 100 05/05/03 03/28/03 000 1.250 1.250 100.000 50,000,000.00 50,000,000.00 
A 39619 NEGOTIABLE C.D 94975NW58 100 05/05/03 03/28/03 000 1.250 1.250 100.000 50,000,000.00 50,000,000.00 
A 39620 NEGOTIABLE C.D 94975NW66 100 05/06/03 03/28/03 000 1.250 1.250 100.000 25,000,000.00 25,000,000.00 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S £7 56 (C) L222 1.5222 100.000 425,000,000.00 425,000,000.00 
A 39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) Pe650' 2165.0) 1£0.07.'0010 100,000.00 100,000.00 


REPORT TOTALS SESs= Saeee= Sssseee5 seeeeeeseeeeeenes Sseeees=eee2e==== 


ASSETS FIXED 5.211 2.226 99.388 2,493,105,000.00 2,477,856,547.28 
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Gor T VY i/ "COU N YY OF SAN FOR AN GC 17S co 
MR. DANIEL DAL Y 415-55 4-+ 4.487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 04/02/03 00:11:23 
INVESTMENTS OUTSTANDING AS OF 3/31/03 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.650 1.650 100.000 100,000.00 100,000.00 


REPORT TOTALS Seees SSaeSes. Sass SSeS eesSssseSeas=. SS SSS==SSSS=5———— 
ASSETS FIXED 1.650 1.650 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


36595 


36596 


36597 


39443 


39444 


39480 


39481 


39498 


39503 


3:9513 


39514 


3:95:15 


39524 


39571 


39S T2 


39573 


39574 


DESCRIPTION/POOL# 
MEMO 

T NOTE (99.16) 

T NOTE (99.16) 

T NOTE (99.16) 

T NOTE (99.16) 

T BILL 

T BILL 


TREASURY BILLS 


TREASURY BILLS 


FMC DISCOUNT NOTES 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


BK AMER C.D 


BK AMER C.D 


BK AMER C.D 


BK AMER C.D 


Ge "Veo / "6-0. Ui Nae Y OF SAN FRAN C Fr Ss C1oO 
MR DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/03 TO 03/31/03 
SETTLEMENT DATE BASIS 
FUNDS: 005005, 000100, 003052, 003051, 000924, 009615, 000001 

BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 

CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 

19 03/31/03 03/31/03 AMRT 5.500 990.00 
04/01/03 03/31/03 5.615 

89 03/31/03 MAT 5.500 -200,000.00 -~200,000.00 
04/01/03 03/31/03 5.615 

19 03/31/03 03/31/03 AMRT 5.500 43,267.50 
04/01/03 03/31/03 5.616 

89 03/31/03 MAT 5.500 -8,650,000.00 -8,650,000.00 
04/01/03 03/31/03 5.616 

19 03/31/03 03/31/03 AMRT 5.500 742.50 
04/01/03 03/31/03 5.615 

89 03/31/03 MAT 5.500 -150,000.00 -150,000.00 
04/01/03 03/31/03 5.615 

19 03/31/03 03/31/03 AMRT 5.500 4,500.00 
04/01/03 03/31/03 5.604 

89 03/31/03 MAT 5.500 -1,000,000.00 -1,000,000.00 
04/01/03 03/31/03 5.604 

19 87 03/27/03 03/21/03 SALE 1.465 -50,000,000.00 -49,645, 958.33 

03/26/03 03/21/03 1.475 354,041.67 

19 87 03/27/03 03/27/03 MAT 1.465 -50,000,000.00 -49,645,958.33 
04/01/03 03/27/03 1.475 

19 87 03/06/03 03/06/03 MAT 1.365 -15,000,000.00 -14,931,750.00 
04/01/03 03/06/03 1.371 

19 87 03/13/03 03/13/03 MAT 1.360 -5,000,000.00 -4,976,011.11 
04/01/03 03/13/03 1.367 

19 40 03/31/03 03/31/03 MAT 1.260 -10,000,000.00 -9,959,400.00 
04/01/03 03/31/03 1.265 

19 87 03/20/03 03/11/03 SALE 1.170 -50,000,000.00 -49,831,000.00 

03/11/03 03/11/03 L174 169,000.00 

19 87 03/25/03 03/25/03 MAT 1.210 -50,000,000.00 -49,857,152.78 
04/01/03 03/25/03 T2183 

19 87 03/25/03 03/25/03 MAT 1.210 -50,000,000.00 -49,857,152.78 
04/01/03 03/25/03 15213 

19 87 03/25/03 03/25/03 MAT 1.210 -25,000,000.00 -24,928,576.39 
04/01/03 03/25/03 1.23 

19 87 03/04/03 03/04/03 MAT 1.240 -30,000,000.00 -29,941,100.00 
04/01/03 03/04/03 1.242 

19 40 03/17/03 03/17/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
04/01/03 03/17/03 1.250 

19 40 03/17/03 03/17/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
04/01/03 03/17/03 1.250 

19 40 03/17/03 03/17/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
04/01/03 03/17/03 1.250 

19 40 03/17/03 03/17/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
04/01/03 03/17/03 1.250 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


-990.00 
+5, 500.00 


+43), 26.7 .50 
=237 8:75 30:0 


=7/7 4'2 15.0 
-4, 125.00 


-4,500.00 
-27,500.00 
=34 1 ,3833..34 
=3'54', 041..:677 
-68,250.00 
=23),988.8:9 
-40,600.00 
=154 53:75:00 
= 2P4i2),84:7 22 
=142,847 .2:2 
Syd 42a On 
=5'83,79-00'500 
-46,875.00 
-46,875.00 
-46,875.00 


-46,875.00 


04/02/03 


PAGE: ak 
OO: 3 


(GAIN) /LOSS 
SETTLEMENT 


205,500.00 


8,887,875.00 


154,125.00 


1,027,500.00 
= 2), 916:.:6'6 

4°9' 99.0 ;708'..33 
50,000,000.00 
15,000,000.00 
5,000,000.00 
10,000,000.00 
=2'5:0) «(010 
49,985,625.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
30,000,000.00 
50,046,875.00 
50,046,875.00 


50,046,875.00 


50,046,875.00 


Feed J ater 


yave? 42 Obrr 


tap‘ mss 
tia ? 
' ‘=> 

al 
i} 3 


or\zs\09 


pa \s0\er 


> Fa \aryez 


Ret 
“93 <5 3\63 


ve 


SH\I7\63 


g¢:orig? a 
ase \o2 


Se \0F\ 62 
03552403 
\o3 


extte\o) 
CF\=5\e2 


“or 


oy\st\a3 
oa\ 3707 
342303 


Ga\TI\St 


G1 nel or 
oF 4 BELG 

e7\ei.>3 
GF 54527 
S717) \4= 
rae Sipe a 


esies\O2 @9423'77 


Og yA e PF 


GPisE VGs 
4<° ee | G A 
‘SY 09 ks, 


Seren, 


3¢ LiF le 


£9\ 17*03 
o7( 24 (03 


ey\eiin 


S577 es - 


a43F% a 
ovyarloa 
2 ; rt i 
TUIT 353 


Bre oF 


SVAN GT 


a? & 
43\25 ves 
6a \te yo? 

24441 
ey * a3 
e° as 

‘7 


\g2 ars 


- ee: 


este 
“ts 
Y tat 


uy¥s 7 Bee 
~ }7 322 
H¥L 5-725 
=. HR aaz 
‘wet - 3° F42 
I: 4h 
wee. y 4e2 
7’ #iz 

a +++ 
id 
wri a POS 
= 204 
tte “4 


ver °° Seo 
a*= 

Wes. 2 2h 
372 


22 agera 
Ser EBT ig 


e379" 


en 


ll ‘enue 


-2¢° On8! 260" oY 


“19° one" 90-90 


=2*9th" anos 


T2506 036 
9} 208° 200° 
o” Got eos 

ace t aie 

7 ert 
< 209" 

“92 Ad 


ibe “42s aia = 


is azn! 325-38. 
-_...fe3* 900" 60- 
43° wir oes" o8.” 


é Pe 7 = 


a*aea" ‘roa oT 


g # eae reat 
rear sot 
-$s° @t2" ata as 


-#>- $'?" oa8 


Fon’ pen Se 
i 2un 

70 PU z 

5° e% 

enn ane” 
49° Se5 


239 


oS 


-< 

>% ne °® 
-t Eat ld 

es Ce 
ri 7% ig 

wwe 


* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39576 


39590 


39/594 


3:95:95 


39596 


39.5197 


39598 


Si9'5:9;9 


39600 


39601 


39602 


39603 


39604 


39605 


39606 


39607 


39608 


39609 


39610 


DESCRIPTION/POOL# 

MEMO 

BK AMER C.D 

BK AMER C.D 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


TREASURY BILLS 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


FEDERAL 


FEDERAL 


FEDERAL 


NEGOTIABLE C.D 


NEGOTIABLE C.D 


NEGOTIABLE C.D 


NEGOTIABLE C.D 


NEGOTIABLE C.D 


NEGOTIABLE C.D 


HOME LOAN DISC 


HOME LOAN DISC 


HOME LOAN DISC 


Cit Y / €'O UIN'T Y OF SAN FRANCIS CO 


03/26/03 03/25/03 


r 
be 
°o 


MR DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/03 TO 03/31/03 
SETTLEMENT DATE BASIS 
FUNDS: 005005, 000100, 003052, 003051, 000924, 009615, 000001 

BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 

CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 

19 40 03/17/03 03/17/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
04/01/03 03/17/03 1.250 

19 40 03/17/03 03/17/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
04/01/03 03/17/03 1.250 

19 42 03/14/03 03/14/03 MAT 1.210 -10,000,000.00 -9,992,605.56 
04/01/03 03/14/03 22 

19 87 03/03/03 03/03/03 MAT 1.270 -50,000,000.00 -49,994,708.33 
04/01/03 03/03/03 4.270 

19 87 03/03/03 03/03/03 MAT 1.270 -50,000,000.00 -49,994,708.33 
04/01/03 03/03/03 1 «2:70 

19 87 03/03/03 03/03/03 MAT 1.270 -10,000,000.00 -9,998,941.67 
04/01/03 03/03/03 1..2'70 

19 87 05/29/03 03/03/03 PURC 1.175 50,000,000.00 49,858,020.83 

03/05/03 03/03/03 i 78 -141,979.17 

19 87 05/29/03 03/03/03 PURC 1.175 50,000,000.00 49,858,020.83 

03/05/03 03/03/03 1.178 -141,979.17 

19 87 04/08/03 03/04/03 PURC 1.230 15,000,000.00 14,982,062.50 

03/05/03 03/04/03 ae. 2a8! -17,937.50 

19 87 04/22/03 03/04/03 PURC 1.230 15,000,000.00 14,974,887.50 

03/05/03 03/04/03 1, 2312 -25,112.50 

19 87 08/28/03 03/10/03 PURC 1.090 42,000,000.00 41,782,545.00 

03/11/03 03/10/03 1.096 -217,455.00 

19 40 04/08/03 03/17/03 PURC 1.210 50,000,000.00 50,000,000.00 
03/17/03 03/17/03 1.220 

19 40 04/08/03 03/17/03 PURC 1.210 50,000,000.00 50,000,000.00 
03/17/03 03/17/03 1.220 

19 40 04/08/03 03/17/03 PURC 1.210 50,000,000.00 50,000,000.00 
03/17/03 03/17/03 1.210 

19 40 04/08/03 03/17/03 PURC 1.210 50,000,000.00 50,000,000.00 
03/17/03 03/17/03 1.210 

19 40 04/08/03 03/17/03 PURC 1.210 50,000,000.00 50,000,000.00 
03/17/03 03/17/03 1.210 

19 40 04/08/03 03/17/03 PURC 1.210 50,000,000.00 50,000,000.00 
03/17/03 03/17/03 15210 

19 87 03/25/03 03/24/03 PURC 1.110 50,000,000.00 49,998,458.33 

03/26/03 03/24/03 1,110 =1) 5.41) .:67: 

87 03/25/03 MAT 1.110 -50,000,000.00 -49,998,458.33 
04/01/03 03/25/03 AeeTO 

19 87 03/25/03 03/24/03 PURC 1.110 25,000,000.00 24,999,229.17 

03/26/03 03/24/03 ale ab(o) = 7708S 

87 03/25/03 MAT 1.110 -25,000,000.00 -24,999,229.17 
04/01/03 03/25/03 L140 

19 42 03/26/03 03/25/03 PURC 1.110 50,000,000.00 49,998,458.34 


= 1 46.6 


PAGE: 2 


RUN: 04/02/03 00:11:13 


(INTEREST) 
AMORT/ (ACCRET) 


=46, 875.00 
-46,875.00 
=1, 394.44 
= S29 UO 
5i,.299)...6:7 


17, 058:.33 


=, O41. 67 


T1083 


(GAIN) /LOSS 
SETTLEMENT 


50,046,875.00 
50,046,875.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
-49,858,020.83 
-49,858,020.83 
=14 982,062.50 
-14,974,887.50 
“4:1: 782;,545 .'0.0 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
= 4:9),,998 458.33 
50,000,000.00 
247, JOO eet 
25,000,000.00 


-49,998,458.34 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


319612 


39613 


39614 


3916215 


39616 


39617 


39618 


39619 


39620 


DESCRIPTION/POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
NEGOTIABLE C.D 
NEGOTIABLE C.D 


NEGOTIABLE C.D 


GretTy 7 ¢c oUN T Y ©. E SAN FE ROA N C2 SCO 


MR DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/03 TO 03/31/03 
SETTLEMENT DATE BASIS 
FUNDS: 005005, 000100, 003052, 003051, 000924, 009615, 000001 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 42 03/26/03 03/26/03 MAT 1.110 -50,000,000.00 -49,998,458.34 
04/01/03 03/26/03 1.110 
19 42 03/26/03 03/25/03 PURC 1.110 50,000,000.00 49,998,458.33 
03/26/03 03/25/03 I 10 -1,541.67 
42 03/26/03 MAT 1.110 -50,000,000.00 -49,998,458.33 
04/01/03 03/26/03 1. 110 
19 42 03/28/03 03/25/03 PURC 1.110 50,000,000.00 49,995,291.67 
03/26/03 03/25/03 121.30 -4,708.33 
42 03/28/03 MAT 1.110 -50,000,000.00 -49,995,291.67 
04/01/03 03/28/03 1.130 
19 42 03/27/03 03/26/03 PURC 1.160 50,000,000.00 49,998,388.89 
03/26/03 03/26/03 1.160 =A 611 ea 
42 03/27/03 MAT 1.160 -50,000,000.00 -49,998,388.89 
04/01/03 03/27/03 1.160 
19 42 03/27/03 03/26/03 PURC 1.160 50,000,000.00 49,998,388.89 
03/26/03 03/26/03 1.160 zl Oden da: 
42 03/27/03 MAT 1.160 -50,000,000.00 -49,998,388.89 
04/01/03 03/27/03 1.160 
19 40 04/24/03 03/27/03 PURC 1.155 50,000,000.00 49,955,083.33 
03/28/03 03/27/03 1.156 -44,916.67 
19 40 04/24/03 03/27/03 PURC 1.155 50,000,000.00 49,955,083.33 
03/28/03 03/27/03 1.156 -44,916.67 
19 40 04/24/03 03/27/03 PURC 1.155 25,000,000.00 24,977,541.67 
03/28/03 03/27/03 1.156 -22,458.33 
19 40 05/05/03 03/28/03 PURC 1.250 50,000,000.00 50,000,000.00 
03/28/03 03/28/03 1.250 
19 40 05/05/03 03/28/03 PURC 1.250 50,000,000.00 50,000,000.00 
03/28/03 03/28/03 1.250 
19 40 05/06/03 03/28/03 PURC 1.250 25,000,000.00 25,000,000.00 
03/28/03 03/28/03 1.250 


PAGE: 3 


RUN: 04/02/03 00:11:13 


(INTEREST) 
AMORT/ (ACCRET) 


=1, 541.67 


=4) ,1:0'8'.3'3 


=1 600.21 


=i, OL ad 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 
=49,9:98.,.458:.3:3 
50,000,000.00 
co Wie Seite fe po ypey He Jn aoe 
50,000,000.00 
74:97,998,388. 89 
50,000,000.00 
=4:97,.9:9'8)7:3'3'8:..8'9 
50,000,000.00 
=497,955, 083.33 
=4'9',95 5.7, 083.33 
$24,977,541. 6:7 
-50,000,000.00 
-50,000,000.00 


-25,000,000.00 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1.176 
( 24) 
SALE 325 
( 2) 
MAT 1.265 
( 29) 
ACR 5.615 


PAR VALUE 


1047000000.00 


-100000000.00 


-990000000.00 


Gal Th -Y¥2/ C0 UN “Ty fe) SAN Ba REA NC ob. SCnoO 
MR DANIEL DeAn LY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/03 TO 03/31/03 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION / 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
1046329918.61 -670,081.39 
-99,476,958.33 523,041.67 -496,208.34 


-989064738.90 


49,500.00 


=1 7492 7510540 


-49,500.00 


PAGE: 4 
RUN: 04/02/03 00:11:13 
(GAIN) / 
LOSS SETTLEMENT 
-1046329918.61 
-3,166.66 99,976,333.33 


989,620,988.90 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


39540- PUBLIC TIME DEPOSIT 


CET ST Ve o/s Oii Net OF SAN ERAN C iS ¢ 0 


MR DANIEL DALY 4°50 5s 5. SA Ae 87 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/03 TO 03/31/03 


SETTLEMENT DATE BASIS 


FUND: AIRPORT POOL-CONTINGENCY FD 


9531 


BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 


CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 06/30/03 03/31/03 INTR 1.650 
03/31/03 04/01/03 03/31/03 1.650 


PAGE: 5 
RUN: 04/02/03 00:11:15 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


403.33 
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Cr TY / 6 OU NE X OF SAN FRANC TS CoO 


MR. DANIEL Divas Lay ¥ 4°40 5-255. 4 S94 4.87 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
03/01/03 TO 03/31/03 RUN: 04/02/03 00:11:15 


REPORT GRAND TOTALS 


ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
INTR 1.650 -403.33 
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ie 


PET 
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‘hs. 


CITY AND COUNTY oid FRANCISCO OFFICE OF THE TREASURER 
Va 


SAN FRANCISCO 


aac PUBLIC LIBRARY 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 

MA 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past ten months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 61,193,164 Earned Interest Yield 
Total Net Earnings $ 59,845,144 Pooled Funds 2.853% 
Average Age of Portfolio 120 Days All Funds 2.753% 


Total cost of the securities on hand April 30, 2003 was $2,679,819,199 with a market value of $2,709,629,062 
plus fixed assets accrued earnings of $11,668,971. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of April 30, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of April 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on April 30, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of April 2003. 


uly yours, 


Susan Leal 
Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME :-YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Tr 
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DANIE 


PIO RTF OL LO 
4/01/03 THROUGH 


ASSETS 

1,359, 266.66 
4,716,005.15 
2,610,701,785.03 
2.198 
2,679,719,198.64 
2,685,011,818.72 
2.176 


119.69 


119'.69 


L DALY 


GOV'T SECURITIES 


ORE SAN 


ALL FUNDS 


LIABILITIES 


.000 


-00 


00 


.000 


-00 


.00 
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se C70 
5) 5° 4-2 4 4° 8) 7 


SP ArT VE ys. Ces 
4/30/03 


ASSETS 


1377 3.510 


100,000.00 


I O73 


100,000.00 


100,000.00 


1S 63: 


61.00 


61.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: al 
05/01/03 08:36:25 
TOTAL 


1,359,266.66 
4,716,142.65 
2,610,801,785.03 
2.198 
2,679,819,198.64 
25685, 1415 810.72 
2.176 

N/A 

N/A 
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SUMMARY DESCRIPTION 


Type) 
Type) 
Type) 
Type) 
Type) 
Type) 


Type) 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANTIEL DALY 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


N 


MAJOR SORT KEY IS ICC# 


36.64% (C) 
25.55%(C) 
2.42% (C) 

1.23%) 

2.63% (C) 

31.53% (C) 
.00% (C) 


REPORT TOTALS 


ASSETS FIXED 


lL NV E Net O-R Y 


448 7 


99.740 


99.692 


995.152 


100.006 


100.000 


rE ReAN*G) 1S :€° 0 

4-71 5 =) 5-5 4 - 
4/30/03 

CUPN TRDNG 
RATE YIELD 
1.294) “1d81 
5208 (48°70 
Woe Cay (ae Wears 0) 
233.00 1.224 
1.308 2.320 
123 9'% -1...240 
1.650 1.650 
4.907 2.146 


RUN: 


PAR VALUE 
SHARES 


987,000,000.00 


693,005,000.00 


65,000,000.00 


33,000,000.00 


71,000,000.00 


845,000,000.00 


100,000.00 


05/02/03 


PAGE: 


BOOK VALUE 


9847. 761 257 2: 


684, 779), 0.01.. 


64,,83:15.208. 


32,8987, 23:1 


7.0',3:9:8 , 0:7:0'. 


845,051,415. 


100,000. 


00:05: 
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(RPTMKT) 


INVEST 
NUMBER 


39/507 


319.5458 


339'5)9:7 


39598 


39519 


39520 


39521 


39522 


319'5 2:5 


39528 


39529 


3195310 


39531 


39535 


39539 


39541 


39542 


39543 


39544 


39545 


39546 


39547 


39588 


DESCRIPTION 


M 


CT Diy / Cs OnuCNa ney 


R 


PURCHASE MATURITY DATE 


TREASURY BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/01/03 
TREASURY BILLS 
01/02/03 05/08/03 
TREASURY BILLS 
03/03/03 05/29/03 
TREASURY BILLS 
03/03/03 05/29/03 
TREASURY BILLS 
01/02/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/03/03 07/03/03 
TREASURY BILLS 
01/07/03 07/03/03 
TREASURY BILLS 
01/08/03 07/03/03 
TREASURY BILLS 
01/09/03 07/10/03 
TREASURY BILLS 
01/15/03 07/10/03 
TREASURY BILLS 
01/15/03 07/10/03 
TREASURY BILLS 
01/22/03 07/17/03 
TREASURY BILLS 
01/28/03 07/24/03 
TREASURY BILLS 
01/30/03 07/31/03 
TREASURY BILLS 
01/30/03 07/31/03 
TREASURY BILLS 
01/30/03 07/31/03 
TREASURY BILLS 
01/31/03 07/31/03 
TREASURY BILLS 
02/06/03 08/07/03 
TREASURY BILLS 
02/06/03 08/07/03 
TREASURY BILLS 
02/06/03 08/07/03 
TREASURY BILLS 
02/19/03 08/07/03 


DANIEL 


INVESTMENT 


OF 
DAL Y 


SAN 
4 
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INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795MK4 19 
87 

912795MK4 19 
87 

912795ML2 9 
87 

912795MP3 19 
87 

912795MP3 19 
87 

912795NB3 19 
87 

912795NB3 IED 
45 

912795NB3 19) 
40 

912795NB3 ae) 
89 

912795NB3 do) 
45 

912795NB3 19 
87 

912795NC1 19) 
45 

912795NC1 Alte) 
40 

912795NC1 19 
87 

912795ND9 a) 
87 

912795NE7 19 
42 

912795NF4 L'9 
87 

912795NF4 19 
87 

912795NF4 19 
87 

912795NF4 9 
40 

912795NG2 19. 
40 

912795NG2 19 
45 

912795NG2 19 
87 

912795NG2 KS 
87 


FUND CPN RATE 


SAFE 


YTM TR 


de 9'9 
3 357/50 
1.1783 
Li 750 
sel 7 He ie} 
1.1850 
amet sal 
1.2200 
D2 2sho 
1.2200 
L225 
1.2200 
2 22'5 
a 2510 
1..2223 
1.2000 
1.22071 
1.2050 
1.2124 
1.2100 
Leal 2 
1.2050 
1, 22-20 
1.4750 
a e858 
1.5500 
1.1646 
a We Bsr) 0) 
1. 68 
LS 510 
die 68 
5/510 
1.1618 
1..1700 
1. L769 
1.1700 
Ae br /'7 110) 
1.1700 
L770 
Ny ply7.0]0 
L770 
1.1700 
65 


PAR/SHARES 
BOOK 
40,000,000.00 
39,844,638.89 
40,000,000.00 
39,844,638. 
40,000,000.00 
39,835,500. 00 
50,000,000.00 
49,858,020 .83 
50,000,000.00 
49,858,020. 83 
50,000,000.00 
49,700,458.33 
30,000,000.00 
2:9' 825. 918'3../3:3 
30,000,000.00 
29), 81:5, ,-918:3:.,.3:3 
30,000,000.00 
29, :816., 737.50 
10,000,000.00 
9,940,262.50 
30,000,000.00 
29,824,000.00 
30,000,000.00 
2:9:,817 241 67 
25,000,000.00 
214) 8'512 dale, ea: 
25,000,000.00 
ZiAy OIOI2 i, MEL ora 
35,000,000.00 
34,798,944.44 
50,000,000.00 
49,716,062.50 
50,000,000.00 
49,708,041. 
50,000,000.00 
49,708,041. 
50,000,000.00 
49,708,041. 
20,000,000.00 
19;,:8:8'2: 31510, i010 
50,000,000.00 
49,704,250. 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
495 1251,3°7-5). 0.0 


4 4 8 7 


MARKET VALUE 

MARKET PRICE 
40,000,000.00 
100.0000000000 
40,000,000.00 
100.0000000000 
39,9877 ,5'00:..0.0 
99.96875000000 
49°,953.,.12'5:..00 
99.90625000000 
49°7.95:3 7 12'5)210'0 
99.90625000000 
49,906,250.00 
99.81250000000 
2:9.,943,,750.00 
99.81250000000 
29,943,750.00 
99.81250000000 
297.943, 750.00 
99.81250000000 

9, 98:1, 250,010 
99.81250000000 
29,9434 751002010 
99.81250000000 
2:95193'4,.3° 75:5 010 
99.78125000000 
24 945, 392'.'50 
99.78125000000 
245,945: 31L 253510 
99.78125000000 
34577927, 5:0'0). 010 
99.75000000000 
49,875,000.00 
99.75000000000 
4:9.:8'5:9 ;.3'7'5:..1010 
99.71875000000 
4:9), 28'5'9),/3'7'5: 31010 
99.71875000000 
4'9',B'5:9), 3:'7'5). O10 
99.71875000000 
19.2943, 75:05:00 
99.71875000000 
4'9./8437 7/50: 0.0 
99.68750000000 
49,843,750.00 
99.68750000000 
49,843,750.00 
99.68750000000 
49,843,750.00 
99.68750000000 


RUN: 


05/02/03 


PAGE: 1 
00:06:10 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


PS 5 .SiG wc ded 
SUNGARD 

£5 '5\;,3 6:1, odd 
SUNGARD 
LSS; 3:6. 1 
SUNGARD 
96,284.72 
SUNGARD 
96,284.72 
SUNGARD 
19/57 BS ae diy, 
SUNGARD 
19, 966°.67 
SUNGARD 
11919661607 
SUNGARD 
D9); 4:7:5:.10:0 
SUNGARD 
38,475.00 
SUNGARD 
113,000.00 
SUNGARD 
112,466.66 
SUNGARD 
8:95, 016929455 
SUNGARD 
8:8) 7 O1653'9 
SUNGARD 
2135/09 3875 
SUNGARD 
1.4°9),)458'7°.15:0 
SUNGARD 
LAS) OTE 
SUNGARD 

a Le Sia he es ond Ud 
SUNGARD 
PAS yO Oey 
SUNGARD 
58,500.00 
SUNGARD 
136,500.00 
SUNGARD 
136,500.00 
SUNGARD 
136,500.00 
SUNGARD 
115), 357:5%.10/0 
SUNGARD 


ne fe Carpe! yl 


= 8 OR S'S: 


=4.1:8:0' 255 
9: 93:7 650 


7,800.00 
7,800.00 
poo do O) 
2,92 250 
6,750.00 
4,666.67 
4, 2345.94 
3,888.89 

461.81 
9,750.00 
5, 3'54:. 76 
517. 3:94 16 
5,354.16 
2,900.00 
3,000.00 
3,000.00 
3,000.00 


3,000.00 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Cry / Cc O°UN TY 


R 


PURCHASE MATURITY DATE 


39589 TREASURY BILLS 


02/19/03 08/14/03 


39601 TREASURY BILLS 


SUBTOTAL 


38856 T 


38858 T 


38861 T 


38864 T 


38866 T 


33942 T 


38822 T 


38823 T 


38824 T 


38829 T 


3:8'8:3'0. 71 


S88 Gy at: 


38832 T 


38841 T 


38843 T 


3:7:3°7'8 <T. 


S359. Tt 


38473 T 


38474 T 


03/10/03 08/28/03 


(Inv Type) 


NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 


11 TREASURY BILLS 


DANTIEL 


OF 
DALY 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/03 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 

912795NHO 19 100 
87 000 

912795NK3 19 100 
87 000 

36.35% (M) 

912827620 19 Al 
40 000 

912827620 19 1 
45 000 

912827620 19 100 
87 000 

912827620 19 100 
87 000 

912827620 19 100 
40 000 

40 2535 

40 000 

9128274U3 19 100 
40 000 

9128274U3 19 100 
45 000 

9128274U3 9 100 
87 000 

9128274U3 19 100 
87 000 

9128274U3 19 100 
89 000 

9128274U3 19 100 
87 000 

9128274U3 Lg 100 
45 000 

9128274U3 a) 100 
87 000 

9128274U3 a) 100 
87 000 

9128275A6 19 100 
74 000 

9128275A6 19 100 
74 000 

9128275A6 19 100 
40 000 

9128275A6 19 100 
45 000 


YTM TR 


1945 
1.1806 


3), 87:50 
4.2836 
3: 8750 
4.2877 
3)..8:7:5:0 
4.28777 
3. 8:75:0 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
425153'3) 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6 019Mi5 


FRANCISCO 
Lb = 5: 5 34 = 4) 48 7 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


10,000,000.00 

9,942,800.00 
42,000,000.00 
41,782, 545...00 
987,000,000.00 
981,761, 271.318 


10,000,000.00 
957:922;,65.6.2'5 
10,000,000.00 
9, 921, 87:5:.:0'0 
10,000,000.00 
9),.9.21,,:8'755. 010 
15,000,000.00 
14, 912, 109 <3'8 
20,000,000.00 
1:9) ,8'8'4 3:75.00 
5,000.00 
4,431.25 
50,000,000.00 
4:95) 1318-2825 215 
25,000,000.00 
24,865,234.38 
20,000,000.00 
£9), 8192), '1'8'7. 2510 
15,000,000.00 
14.,:909',5765.63 
15,000,000.00 
14:,910:, 937.50 
15,000,000.00 
14,,903,,906.25 
20,000,000.00 
19), 85:9), /3'7'5:.'0.0 
15,000,000.00 
£4, 9'3'9;,0'6250 
25,000,000.00 
24,905,273.44 
15,000,000.00 
141 9'Si0}, 17 Bil82'5 
15,000,000.00 
14,906,250.00 
15,000,000.00 
147 S45, 28S 
15,000,000.00 
ede atts qs) 


9), 9:6'5:;-625%:010 
99.65625000000 
41,842,500.00 
99.62500000000 
984,873,750.00 
99.78457400000 


10,046,875.00 
100.4687500000 
10,046,875.00 
100.4687500000 
10,046,875.00 
100.4687500000 
15:7, :0'7:0';, 3°1.2*..5:0 
100.4687500000 
20,093., 75.07.00 
100.4687500000 
57 O67E 19 
101.3437500000 
50:,828-, 225..:00 
101.6562500000 
25,414,062.50 
101.6562500000 
20 ,331,,.250.,/00 
101.6562500000 
H55:2/4:85,/4:3h/2'5'0 
101.6562500000 
15,:2'48:,'43'7'.50 
101.6562500000 
15,248,437.50 
101.6562500000 
20,832, 25.01,10'0 
101.6562500000 
M54 .248),43'7 50 
101.6562500000 
25:, 41747, 062.50 
101.6562500000 
15i, 426, 562..'510 
102.8437500000 
157, 42167, 562.50 
102 .8437500000 
15,426,562.50 
102.8437500000 
15,426,562.50 
102.8437500000 


RUN: 


05/02/03 


PAGE: 2 
00:06:10 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


23,075.00 
SUNGARD 
66,126.67 
SUNGARD 


12:9),5'2:3)..4'8 
SUNGARD 
129 7,52364:8 
SUNGARD 
£2'9',,523.4'8 
SUNGARD 
194 ,7.2:8:5;.:2'2 
SUNGARD 
259,046.96 
SUNGARD 
5'9:..56 
SUNGARD 
980,317.68 
SUNGARD 
490,158.84 
SUNGARD 
3.92527 OT 
SUNGARD 
2.947,0:9'57-3'0 
SUNGARD 
294,095.30 
SUNGARD 
294, 095:..3:0 
SUNGARD 
33925 2 7sOul 
SUNGARD 
294,,095:. 3:0 
SUNGARD 
490,158.84 
SUNGARD 
L475 647 40 
SUNGARD 
147,617.40 
SUNGARD 
147,617.40 
SUNGARD 
M47 One7 410 
SUNGARD 


=25:0). 00 
=(60 7 dade O77 


S96 ,LISe29 
= 12, 1437.88 


24, 218% 75 


125,000.00 


125,000.00 


158,203 12 


210: 977317/53.20:0 


63'5:...94 


1,089), 843'5.75 


54:8) ,/828 712 


439,062.50 


338,671.87 


337,500.00 


34:4 7/531 ..2'5 


471,875 .00 


3:09°,3:75..:00 


508,789.06 


475,781.25 


5:20), 3:4'2).)5.0 


a, Ob 2),343 a5 


1, O52) 34375 
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(RPTMKT) 


INVEST 
NUMBER 


38708 T 


38718 T 


38764 T 


38797 T 


38803 T 


38805 T 


38806 T 


38807 T 


37949 T 


38273. T 


38274 T 


38. 27/:5> Tf 


38:26. 21. 


38810 T 


39282 T 


SUBTOTAL 


DESCRIPTION 


M 


CLiry/ ¢couN T Y 


R 


PURCHASE MATURITY DATE 


NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 
05/15/02 11/15/06 


(Inv Type) 


39646 FNMA DISCOUNT NOTES 


04/17/03 06/17/03 


39650 FNMA DISCOUNT NOTES 


SUBTOTAL 


04/30/03 07/30/03 


(Inv Type) 41 FNMA DISCOUNT 


12 TREASURY NOTES 


DANIEL 


OF 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
4 


FRANCISCO 


125. (5) 5) 34 = 4 


INVESTMENTS OUTSTANDING AS OF 04/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
9128275A6 19 
89 
9128275A6 19 
40 
9128275A6 19 
40 
9128275A6 19 
40 
9128275A6 19 
87 
9128275A6 19 
89 
9128275A6 19 
40 
9128275A6 19 
89 
9128275A6 19 
45 
9128275A6 19 
40 
9128275F5 19 
45 
9128275F5 19 
45 
9128275F5 19 
87 
9128275F5 19 
89 
9128275F5 19 
40 
9128275F5 19 
40 
9128277F3 19 
87 

26.24% (M) 
313588GZ2 19 
87 
313588 JU0 19 
42 

NOTES 2.39%(M) 


100 
000 
100 
000 


CPN RATE 
YTM TR 


4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5.2500 
6.7885 
5.2500 
6... 7938 
5.2500 
6.7885 
5.25010 
6.7885 
5.2500 


4.5209 
4.8698 


1.1750 


We TASS) 


PAR/ SHARES 
BOOK 
15,000,000.00 
145.3574, 208%. 75 
15,000,000.00 
14.53:3:2.;/034.:25 
30,000,000.00 
29,798 ,43:7 50 
18,000,000.00 
17 7-9'63)5:4:3:7).'5:0 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
215), 0:8:9:5,.8'43;...7'5 
25,000,000.00 
2:5; 421, 3:28.23 
25,000,000.00 
25,105,468 .75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465, 62:5.. 0:0 
10,000,000.00 
9,467 1:87.50 
20,000,000.00 
18,934 ,3:75:.010 
50,000,000.00 
50,960,937.50 
50,000,000.00 
47, 86)7,,2:8:7 “5:0 
693,005,000.00 
684,779, .001..5:9 


25,000,000.00 
24,950, 013...89 
40,000,000.00 
39,881,194.44 
65,000,000.00 
64,831,208. 33 


4 8 7 


MARKET VALUE 
MARKET PRICE 
15,426 ,'562.50 
102.8437500000 
1554267562). 50 
102.8437500000 
3'0),,8'53 2125 :.:0'0 
102.8437500000 
£8.,541)7,:875:..00 
102.8437500000 
10),.284,,.3'75).'0.0 
102.8437500000 
10, 284 ,,.3:75..0:0 
102.8437500000 
25, -71.0),:93:7'450 
102.8437500000 
25:, 710),,93'7 45:0 
102.8437500000 
2557 107,-93i7 510 
102.8437500000 
25:7.720;,.9:3: 7 .:5:0 
102.8437500000 
20,837,500.00 
104.1875000000 
10,418,750.00 
104.1875000000 
10,418,750.00 
104.1875000000 
10,418,750.00 
104.1875000000 
20,837,500.00 
104.1875000000 
52,093,750 .00 
104.1875000000 
527 225,000.00 
104.2500000000 
7 O'S 29° 36:9 
102.6124100000 


24,942,881.94 
9927715207 7918 
39,823,000.00 
99.55750000000 
64,765,881.94 
99.63981800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
147,617.40 
SUNGARD 
147,617.40 
SUNGARD 
295,234.81 
SUNGARD 
177,140.88 
SUNGARD 
98,411.60 
SUNGARD 
98,411. 6:0 
SUNGARD 
246,029.01 
SUNGARD 
246,029.01 
SUNGARD 
246,029.01 
SUNGARD 
246,029.01 
SUNGARD 
4845 3922) 
SUNGARD 
2425 296.153 
SUNGARD 
24:2),-L96;..13 
SUNGARD 
242,196.13 
SUNGARD 
ASi4y S925. 207 
SUNGARD 

L 2:10) ;°9'8:0;..66 
SUNGARD 
807,320.44 
SUNGARD 


A 472 22 
SUNGARD 
Ly 3/0/5516 
SUNGARD 


05/02/03 


PAGE: 3 
00:06:10 


UNREALIZED GAIN 
UNREALIZED LOSS 


~-1,052,343.75 
WO 947) OS; aa5 
1,054 ,.68:7'.'5:0 
548,437.50 

221, 875...00 
215),'62'5,..010 
62:1,,0:93'.7'5 
599,609), 3:7 
605,468.75 
603,525.62 
17334721510" O10 
95175 5'6:2).510 
953',.1:2'5;.10'0 
951,562.50 
903,125.00 
1372, 822 .50 


2575,-822 .5'0 


-18,604.17 


='59),'5'010). 010 
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(RPTMKT) 


INVEST 
NUMBER 


39587 FEDERAL HOME LOAN DISC NOTES 


SUBTOTAL (Inv Type) 


DESCRIPTION 


M 


Ge Dh Yn 7/7 Ce OGUAN TY 


R 


PURCHASE MATURITY DATE 


02/19/03 


05/21/03 


39476 FMC 
11/05/02 06/30/03 
39536 FMC DISCOUNT NOTES 
01/22/03 06/30/03 
39486 FMC DISCOUNT NOTES 
11/08/02 08/22/03 
SUBTOTAL (Inv Type) 44 FMC 
39618 NEGOTIABLE C.D 
03/28/03 05/05/03 
39619 NEGOTIABLE C.D 
03/28/03 05/05/03 
39620 NEGOTIABLE C.D 
03/28/03 05/06/03 
39639 WFB CD 
04/09/03 05/06/03 
39640 WFB CD 
04/10/03 05/09/03 
39641 WFB CD 
04/10/03 05/09/03 
39633 BOA CD 
04/08/03 05/15/03 
39634 BOA CD 
04/08/03 05/15/03 
39635 BOA CD 
04/08/03 05/15/03 
39636 BOA CD 
04/08/03 05/15/03 
39637 BOA CD 
04/08/03 05/15/03 
39638 BOA CD 
04/08/03 05/15/03 
39644 BOA CD 
04/17/03 05/20/03 
39645 BOA CD 
04/17/03 05/20/03 


43 FEDERAL HOME LOAN DISC 


DANIEL 


OF 


DA, Lr ¥ 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
4 


EY R-ALN CLS. :€) 0 


erm ae 


INVESTMENTS OUTSTANDING AS OF 04/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP B 
B 


313384FW4 


Ls 


3133 96HN6 


3133 96HN6 


3133: 96KT9 


DISCOUNT NOTES Zits 


94975NW58 


94975NW58 


94975NW66 


94975N2N2 


94975N3F8 


94975N3F8 


06050EW35 


O6050EW35 


O6050EW35 


06050EW35 


O06050EW35 


06050EW35 


O6050EW76 


O06050EW76 


ANK 
ROK 


Lg 
42 


22% 


19 
40 
19 
40 
£9 
40 
19 
40 
19 
40 
19 
40 
9) 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19) 
40 
19 
40 


(M) 


(M) 


FUND 
SAFE 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


1.2238 
233.000 
1.2223:'8 


1.3083 


1.2500 
1.2500 
1.2500 
1.2500 
1.2500 
1.2500 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1..23'00 
1.2300 
1.2300 
1...2'3'0:0 
1.2300 
1.2300 
1.2300 
1.2300 
1..23}00 
1..23'0.0 
1.2300 
1.2300 
1.2400 
1.2400 
1.2400 
1.2400 


PAR/SHARES 
BOOK 


33,000,000.00 
3:2: 8.98 7232 «Oi? 
33,000,000.00 
32,898, 231...67 


15,000,000.00 
147,.8:5:9:77/57..010 
25,000,000.00 
24,864,518.75 
31,000,000.00 
3:04:6°73), 77/6... 6:7 
71,000,000.00 
70,398: 070.42 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
40,000,000.00 
40,006,888.89 
50,000,000.00 
50, 001.,,.722.20 
15,000,000.00 
15,000,516.66 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 


48 7 


MARKET VALUE 
MARKET PRICE 


312), 9'78:,,916 6:7 
99) 9361 TE LTA 
3'2%,.9'78), LG. 6:7 
99.93611100000 


14:,:9:72,.2:5:0°..00 
99.8083333.33:33 
24,,.95'2 ,.083%.3'3 
9:97; 80833333333 
30,888,098.61 
99.63902777778 
70,811,431.94 
99.73441100000 


49), 999', 92/07, 54 
99.99984108684 
49°,999',920.. 54 
99.99984108684 
2:4,,.9'9:9),:9'5:2).:3'3 
99.99980931088 
319.999), 85:9). 1y7 
9:9°.:9:9:9'6:4'7.9:3'3:93 
49,999), 273:8 169 
919'59'9:9457 7337963 
14,9995 921.61 
99°.99947737963 
49),.99'9,,3:55., 61 
99998712 TAT 
4:97 9997315) 5)Gr 
9999.8 72 14 Io 
AO I 99S Oi Oak: 
99.998 7ET2 a4 
4:95, 9)9:91,:3'515 , 6:1! 
99), 9987/d 4 271'4 11 
4'9),.9:9)9)5 3i55../61) 
919'59.9.8: 71214 1 
49 79993355. 67: 
99.99871121411 
CN iOS) sale 
99.99885834360 

9,999,885.83 
99.99885834360 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


79, 401....6.6 
SUNGARD 


104,725.00 
SUNGARD 
84),.3:5.6..:2'5 
SUNGARD 
197,,.780'..00 
SUNGARD 


59,027.78 
SUNGARD 
59., 02:7..78 
SUNGARD 
2:9), 5135.89 
SUNGARD 
37,200.00 
SUNGARD 
3'7) ,:8'8:8)..Bx7 
SUNGARD 
L1,3'66..66 
SUNGARD 
S12 Oe Ge, 
SUNGARD 
397 2:91 67 
SUNGARD 
3195 29d OW, 
SUNGARD 
3:97, 2:9)1)..'67 
SUNGARD 
3:97, 2945. OF 
SUNGARD 
3:9) 2.908.657 
SUNGARD 
aC enlous ital 
SUNGARD 
4,822.22 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


1),.283).34 
oo 1,283.34 
6,750.00 
37,208.33 
16,541.94 
oa 26,500.27 
=i 4.6 

-79.46 

SANT «637 

-140..83 

=2: 631 

=7:8..339 

-644.39 
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= 644) 3:9 
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-644.39 
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DALY 


SAN 
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FRANCISCO 


57 5n'b At 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/03 
MAJOR SORT KEY IS ICC# 


MR DANIEL 
(RPTMKT) 
INVEST DESCRIPTION CUSIP B 
NUMBER PURCHASE MATURITY DATE B 
39647 WFB CD 94975N4E0 
04/24/03 05/23/03 

39648 WFB CD 94975N4E0 
04/24/03 05/23/03 

39625 WELLS CD 94975N2K8 
04/07/03 06/04/03 

39626 WELLS CD 94975N2K8 
04/07/03 06/04/03 

39643 WFB CD 94975N2K8 
04/17/03 06/04/03 

39642 WFB CD PP9GO76J2 
04/17/03 06/06/03 

39649 BOA CD 06050EZ81 
04/24/03 06/30/03 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 3A 


39540 PUBLIC TIME DEPOSIT 


SUBTOTAL 


01/02/03 


(Inv Type) 


06/30/03 


1010 PUBLIC TIME DEPOSIT 


GRAND TOTAL 


ANK FUND 
ROK SAFE 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
18% (M) 
19 9531 
60 000 
. 00% (M) 


CPN RATE 
YTM TR 


1.2500 
1.2500 
1:23:00 
1.2300 
1.2300 
1.2300 
1.2300 
1.2497 
1.2400 
1.2502 
1.2500 
1.2500 


162385 


1.6500 
1.6500 


2.1461 


PAR/SHARES 
BOOK 
50,000,000.00 
50,003,472.22 
50,000,000.00 
5:0',,0035:4:72). 2:2 
50,000,000.00 
50),.005.,125.'00 
10,000,000.00 
10,001,025.00 
25,000,000.00 
2570207429 517 
35,000,000.00 
35 ,018:,.763...89 
35,000,000.00 
35,000,000.00 
845,000,000.00 
8457, 0535,.41'5 25 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2694105000.00 
2679819198 .64 


487 


MARKET VALUE 

MARKET PRICE 
49,999,669.64 
99.99933928188 
49,999,669.64 
99.99933928188 
4:97,9987 4897.11. 
99.99697821419 

97,999, 6.917 8:2 
9999697821419 
24,999 ,244.55 
99.9969'7821419 
3147 9:99), 23:'6...2°7 
99.99782791473 
314°, 99'95,3:92:.'6'7 
99.99826478108 
844,990,161.24 
99.99883600000 


99,790.00 
99.79000000000 
99,790.00 
99.79000000000 


2709629061.48 
100.5762230000 


RUN: 


CURR ACCR INT 
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UNREALIZED GAIN 


PRICE SOURCE UNREALIZED LOSS 


25)62'5..:00 
SUNGARD 
15,625.00 
SUNGARD 
46,125.00 
SUNGARD 
9,225.00 
SUNGARD 
2:3:7,06.2).5.0 
SUNGARD 
36,166.67 
SUNGARD 


142.08 
SUNGARD 


=3310'..3:6 


=a, 1.01289 


-302.18 


= 80.45 


= 2 SOS 


26,454,111 00 
='9'9", 0916... 8:1. 
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INVSMT 
NO. 


UBTOTAL 


38856 
38858 
38861 
38864 
38866 
33942 
38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
37378 
37379 


DESCRIPTION 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 

T NOTE (99.7) 

T NOTE (99.7) 

T NOTE (99.7) 

T NOTE (99.135) 
T NOTE (99.135) 
T NOTE (88.20) 
T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 
T NOTE (99.13) 
T NOTE (99.13) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.22) 
T NOTE (99.12). 


Grr fT Y¥-/ 1.6 iO} UEN Tey 


M7 Re 


912795MK4 
912795MK4 
912795ML2 
912795MP3 
912795MP3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NC1 
912795NC1 
912795NC1 
912795ND9 
912795NE7 
912795NF4 
912795NF4 
912795NF4 
912795NF4 
912795NG2 
912795NG2 
912795NG2 
912795NG2 
912795NHO 
912795NK3 


11 TREASURY BILLS 


912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128275A6 
9128275A6 


DANIEL D 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


MAJOR 


MATURITY 
(TICKER) 

05/01/03 
05/01/03 
05/08/03 
05/29/03 
05/29/03 

07/03/03 

07/03/03 

07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/10/03 
07/10/03 
07/10/03 
07/17/03 
07/24/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 
08/07/03 
08/07/03 
08/07/03 
08/07/03 
08/14/03 
08/28/03 


36.64% 


06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 
11/15/03 
1/15/03 
41/53/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
02/15/04 
02/15/04 


OF Ss 
AL Y 


SORT KEY 


PURCHASE 
DATE 
01/02/03 
01/02/03 
01/02/03 
03/03/03 
03/03/03 
01/02/03 
01/03/03 
01/03/03 
01/03/03 
01/07/03 
01/08/03 
01/09/03 
01/15/03 
01/15/03 
01/22/03 
01/28/03 
01/30/03 
01/30/03 
01/30/03 
01/31/03 
02/06/03 
02/06/03 
02/06/03 
02/19/03 
02/19/03 
03/10/03 


(C) 


07/02/01 
07/02/01 
07/02/01 
07/09/01 
07/09/01 
09/27/94 
05/15/01 
05/15/01 
05/16/01 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
02/16/99 
02/16/99 


AN 


FRANC I : 
4 1 °5*=- 5°54 = 4 4 8 7 


INVENTORY 


4/30/03 

IS ICC# 
SAF/ CUPN TRDNG 
PURP RATE YIELD 
0007 1.175; 1.180 
000 1.175 1.180 
000 1.175 1.180 
000 1.175 1.178 
000° 2.1275 1.178 
000 1.185 1.192 
000 1.220 1.228 
000 1.220 1.228 
0007 <+1.220 1.229 
Q00° 12275 1.222 
000 1.200 1.207 
000 1.205 1.212 
000 <1s220:. 1 e2a'7 
000 1.205 1.212 
000 1.275 1:282 
000 1.550 1.162 
000 1.155 1.162 
000 1.155 1.162 
000 1.155 1.162 
OOO — 12270) > 77 
O00. 1.270 1.977 
OOO° ana7o “Aba77 
000. 1.470> .. 127 
000 1.170 1.176 
O00) “A sakyior ae a7 7 
000 1.090 1.096 
fs194" Vase 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.187 
000 3.875 4.182 
000 5.750 7.520 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 4.750 4.825 
000 4.750 4.892 


(25 (8) 


99.389 
99.403 
99.413 
997. 3:9:1 
99.408 
99.411 
99.426 
99).43'2 
99.416 
99.416 
99)..41.6 
99.412 
99.409 
99.409 
99.409 
99.451 
99.428 
99.482 


DIOR 2 27) 
99°, 219 
D929 
99.414 
99°.42:2 
88.625 
99.477 
99.461 
9:9); 4:6: 
9972.3:98 
99.406 
I923'5:9 
39 291, 
99.594 
99.621 
ION6 72 
99) 37/5 


RUN: 


PAR VALUE 
SHARES 


40,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
30,000,000.00 
10,000,000.00 
30,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
42,000,000.00 


10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 

5,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
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BOOK VALUE 


39,844,638.89 
39,844,638.89 
39,835,500.00 
49,858,020.83 
49,858,020.83 
4:97 57007, 4:58: 33 
29,815,983.33 
29; /815,,983)..3'3 
29),,826., 73:7. 50 
9),9407,.26272;50 
29,824,000.00 
29 OT. 524 dre Ox: 
24,852,220 722 
24,852), 722.22 
34,798,944.44 
49,716,062.50 
49,708,041.67 
49,708,041.67 
49,708,041.67 
19;,.8:8:2 ; 3'5:0%0'0 
49,704,250.00 
49,704,250.00 
49,704,250.00 
49 512'9); 3://5;..0/0 

9,942 ,.8:0.0:; 0:0 
41,782 ,545..:00 


959'2:2;,.656:..2'5 
99:21), :8:7 515010 
Shes PAB see 010) 
14), 912.7, MOS. 338 
1:9 ,,8:8:4)53'7'5:..0'0 
4,434.25 

497, 1387 2OL Zio 
24,865,234.38 
19} B92 B50 
14), 9097, 7657363 
14:,9110593'7..:50 
14791037, 906% 25 
1'9)518:'5:95:3'7'5:.0'0 
14;, 93)9',,062).'50 
24°,,905,;2573).44 
14, 950, 7/8a..25 
14,906,250.00 
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UBTOTAL 


39646 
39650 


UBTOTAL 


39587 


UBTOTAL 


39476 
39536 
39486 


UBTOTAL 


39618 
39619 
39620 
39639 
39640 
39641 


Go ye 4/6 Oru NED LY. OF SAN FRANCI 
M R DANTEL DALY 4 1-5 = 5 54 = 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 4/30/03 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 
T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 
eNO TE! 4C95152:7)) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 
T NOTE (95.18) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.184 
T NOTE (99.11) 9128275A6 100 02/15/04 02/16/01 000 4.750 4.994 
T NOTE (99.26) 9128275A6 100 02/15/04 02/23/01 000 4.750 4.824 
T NOTE (100.21) 912827506 100 02/15/04 03/29/01 000 4.750 4.515 
T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 
T NOTE (100.12) 9128275A6 100 02/15/04 04/17/01 000 .4.750 4.611 
T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.576 
T NOTE (100.14) 912827506 100 02/15/04 05/01/01 000 4.750 4.585 
T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.582 
T-NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 000 5.250 5.882 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 912827 5E5 100 05/15/04 05/10/00 000 5.250 6.793 
T NOTE © (9:9).,.2:2') 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 
T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 
(Inv Type) 12 TREASURY NOTES 25.55% (C) 40521. “4.87.0 
FNMA DISCOUNT NOTES 313588G2Z2 100 06/17/03 04/17/03 000 1.180 1.182 
FNMA DISCOUNT NOTES 313588JU0 10:0 07/30/03 04/30/03: O00 | 1.275 i179 
(Inv Type) 41 FNMA DISCOUNT NOTES 2.42% (C) dee ride” Ss 8.0 
FEDERAL HOME LOAN DISC N 313384FW4 100 05/21/03 02/19/03 000 233.00 1.224 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 1.523%: (C) 233.00 “1.224 
FMC 3133 96HN6 100 06/30/03 11/05/02 000 1.420 1.433 
FMC DISCOUNT NOTES 3133 96HN6 100 06/30/03 01/22/03 000 1.227 1.234 
FMC DISCOUNT NOTES 3133,96KT9 100 08/22/03 11/08/02 000 1.320 1.334 
(Inv Type) 44 FMC: DISCOUNT NOTES 2.63% (C) 13:08) 1320 
NEGOTIABLE C.D 94975NW58 100)05/05/03.03/28/03 000 2:250,. 1.250 
NEGOTIABLE C.D 94975NW58 100 05/05/03 03/28/03 000 1.250 1.250 
NEGOTIABLE C.D 94975NW66 100 05/06/03 03/28/03 000 1.250 1.250 
WFB CD 94975N2N2 100 05/06/03 04/09/03 000 1.240 1.240 
WFB CD 94975N3F8 100 05/09/03 04/10/03 000 1.240 1.240 
WFB CD 94975N3F8 100 05/09/03 04/10/03 000 1.240 1.240 


CxO 


448 7 


95.547 
99.328 
9977 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 
97 53.4 
94.672 
94.656 
94.672 
94.672 
101%. 922 
OS a4 


99.800 
9:9°.7:03 


99/1065 
99.458 
98.948 


100.000 
100.000 
100.000 
100.017 
100.003 
100.003 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


25,000,000.00 
40,000,000.00 


15,000,000.00 
25,000,000.00 
31,000,000.00 


50,000,000.00 
50,000,000.00 
25,000,000.00 
40,000,000.00 
50,000,000.00 
15,000,000.00 


05/02/03 


PAGE: 2 
00:05:47 


BOOK VALUE 


Vay, 391452875 
14,374, 218..75 
14:7 374,218.75 
£47,3:3:2;,,03'1.25 
2:95-79'8),.4357.55:0 
177,963 7/4357 25.0 
10,062,500.00 
10,068,750.00 
25, 08)9,,8437.7:5 
25,001,328 13 
25,205:,4.6:8)..7'5: 
257107;,421.8:8 
19,'5067,.250..'00 

953467, LB 75:0 

9,465,625.00 

9, 467,187.50 
18,934,375 .00 
5:0, 960;,937250 
47,867,187.50 


247,95.0:,0413.. 89 
39,881,194.44 


14,785,957 751.00 
24,864,518.75 
310.673, 776.67. 


50,000,000.00 
50,000,000.00 
25,000,000.00 
40,006,888.89 
SOL OOM, 722s 20 
15,000,516.66 
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Ga 24/4620 3UUN Dey, QO F SAN PER Va NG or -S:-C.0 
MR. DANIEL DALY 4515) =) 5 5) 4, = 94°48 7 PAGE: 3 
SIRPT) INVESTMENT INVENTORY RUN: 05/02/03 00:05:47 
INVESTMENTS OUTSTANDING AS OF 4/30/03 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39633 BOA CD 06050EW35 100 05/15/03 04/08/03 000 1.230 1.230 100.000 50,000,000.00 50,000,000.00 
39634 BOA CD 06050EW35 100 05/15/03 04/08/03 000 1.230 1.230 100.000 50,000,000.00 50,000,000.00 
39635 BOA CD O06050EW35 100 05/15/03 04/08/03 000 1.230 1.230 100.000 50,000,000.00 50,000,000.00 
39636 BOA CD 06050EW35 100 05/15/03 04/08/03 000 1.230 1.230 100.000 50,000,000.00 50,000,000.00 
39637 BOA CD 06050EW35 100 05/15/03 04/08/03 000 1.230 1.230 100.000 50,000,000.00 50,000,000.00 
39638 BOA CD O06050EW35 100 05/15/03 04/08/03 000 1.230 1.230 100.000 50,000,000.00 50,000,000.00 
39644 BOA CD O06050EW76 100 05/20/03 04/17/03 000 1.240 1.240 100.000 50,000,000.00 50,000,000.00 
39645 BOA CD 06050EW76 100 05/20/03 04/17/03 000 1.240 1.240 100.000 10,000,000.00 10,000,000.00 
39647 WFB CD 94975N4E0 100 05/23/03 04/24/03 000 1.250 1.250 100.007 50,000,000.00 50,003,472.22 
39648 WFB CD 94975N4E0 100 05/23/03 04/24/03 000 1.250 1.250 100.007 50,000,000.00 50,003,472.22 
39625 WELLS CD 94975N2K8 100 06/04/03 04/07/03 000 1.230 1.230 100.010 50,000,000.00 5:0),:005,,.1:25 ..0:0 
39626 WELLS CD 94975N2K8 100 06/04/03 04/07/03 000 1.230 1.230 100.010 10,000,000.00 10;,.001 ,025.00 
39643 WFB CD 94975N2K8 100 06/04/03 04/17/03 000 1.230 1.250 100.042 25,000,000.00 25010, 42:9. 1.7 
WFB CD PP9GO7652 06/06/03 04/17/03 1.240 100.054 35,000,000.00 3'5;,0'2585.7.63).:8'9 
BOA CD 06050EZ81 06/30/03 04/24/03 1.250 100.000 35,000,000.00 35,000,000.00 
UBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 31'..53:%:(C) 1.239 1.240 100.006 845,000,000.00 845,051 ,,415:..2'5 
39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 
UBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 1.650 1.650 100.000 100,000.00 100,000.00 


REPORT TOTALS SSssS SsS=S=S== S==S5555 SSS SSSeeeSeeeSSesae SSS Ses eases eeas= 
ASSETS FIXED 4.907 (2.146 ~99.5470' §2:,.694;,105,, 000300.) 2/679), 829:, 1:98 364 
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Gale T XY) / Cro UN Ty OF SAN FRANCISCO 
MR. DANIEL DALY G1 252 SO Sha = 44 Ba} PAGE: 1 
SIRPT) INVESTMENT LN VoEeN DT Or ROY RUN: 05/02/03 00:05:47 
INVESTMENTS OUTSTANDING AS OF 4/30/03 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 
UBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 1.650 1.650 100.000 100,000.00 100,000.00 


REPORT TOTALS SSesea sxsS=aSa sasaeaa= Sees es sssseseaesaee= See soe sess es== 
ASSETS FIXED 1.650 1.650 100.000 100,000.00 100,000.00 
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ACTIVE TRANSACTIONS * 


39435 


39475 


39477 


3:9'5199 


39600 


39602 


39603 


39604 


39605 


39606 


39607 


39615 


39616 


39617 


39621 


39622 


39623 


39624 


DESCRIPTION/POOL# 
MEMO 


T BILL 

FEDL HOME LOAN BK CONS 
FMC 

FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 

BK AMER NEGOTIABLE C.D 
BK AMER NEGOTIABLE C.D 
BK AMER NEGOTIABLE C.D 
BK AMER NEGOTIABLE C.D 
BK AMER NEGOTIABLE C.D 
BK AMER NEGOTIABLE C.D 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


Crile LT Ya/C O7U Ny 


FUNDS: 


MR 
BANK BROK 
CASH DATE 

19 87 

alee) 87 

19 40 

19 40 

Jt9 87 

19 87 

a) 40 

19 40 

19 40 

gS) 40 

19 40 

ES 40 

19 40 

iS 40 

19 40 

19 87 

87 

dh9) 87 

87 
19 87 
87 
19 87 


DANTEL 


OF 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
04/01/03 TO 
SETTLEMENT DATE BASIS 


009531, 


MATURITY TRADE/ 


/ENTRY 


04/03/03 
05/01/03 
04/03/03 
05/01/03 
04/11/03 
05/01/03 
04/24/03 
05/01/03 
04/08/03 
05/01/03 
04/22/03 
05/01/03 
04/08/03 
05/01/03 
04/08/03 
05/01/03 
04/08/03 
05/01/03 
04/08/03 
05/01/03 
04/08/03 
05/01/03 
04/08/03 
05/01/03 
04/24/03 
05/01/03 
04/24/03 
05/01/03 
04/24/03 
04/14/03 
04/17/03 
04/04/03 


05/01/03 
04/17/03 
04/04/03 


05/01/03 
04/17/03 
04/04/03 


05/01/03 
04/17/03 
04/04/03 


SETTLE 


04/03/03 
04/03/03 
04/03/03 
04/03/03 
04/11/03 
04/11/03 
04/24/03 
04/24/03 
04/08/03 
04/08/03 
04/22/03 
04/22/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/24/03 
04/24/03 
04/24/03 
04/24/03 
04/14/03 
04/14/03 
04/02/03 
04/02/03 
04/17/03 
04/17/03 
04/03/03 
04/03/03 
04/17/03 
04/17/03 
04/03/03 
04/03/03 
04/17/03 
04/17/03 
04/03/03 
04/03/03 


000859, 


FRANCIS 
15 5b on 4a 
FIXED INCOME 


04/30/03 


009615, 


TXN COUPON 


TYP YIELD 
MAT 1.465 
1.476 
MAT 1.465 
1.476 
MAT 1.400 
1.409 
MAT 1.410 
Beto 
MAT 123:0 
1.232 
MAT 2.230 
L232 
MAT 12220 
2220) 
MAT 1.210 
1-270 
MAT 1 210 
a tee yt Ef 0) 
MAT a2kO) 
L210 
MAT 220 
20 
MAT ii. 20) 
1L.210 
MAT L155 
i £516 
MAT 1 25:5 
1. 1:5'6 
SALE 1.155 
7.156 
PURE 1.1570 
oe Eyal 
MAT 170 
divs d7Ale 
PURC 1.190 
oe Beal 
MAT e190 
alee bts ab 
PURGE | 122190 
Beebe )al 
MAT al US)(0) 
aaa lal 
PURC 1.190 
ay Sat@al 


000100, 000001 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 


-50,000,000.00 


-9,000,000.00 


-20,000,000.00 


-15,000,000.00 


-15,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-25,000,000.00 


30,000,000.00 


-30,000,000.00 


50,000,000.00 


-50,000,000.00 


50,000,000.00 


-50,000,000.00 


10,000,000.00 


Cc Oo 
448 7 


BOOK VALUE 
PREM / (DISC) 


-49',,.631,, 715.28 
= 4.9), 63:1, 71 5i.28 
=8',.94'5,.05:0;-.0.0 
= 19", 8166,.83'3'..3:3 
-14,982,062.50 
-14,974,887.50 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
=49',,955., 083.33 
=4:9'7:9'9 5',.0'8:3).3'3 
ere ho Ep oN el er oval) 

22) 45:84:33 
2:9',,98'5:,3'7'5:..00 

-14,625.00 
= 2:9),/9'8'5;,.3'7'5 5.010 
4:9), 976.86 1... Teal 

= 2:3. 3B. v8i9 
=/459! N76) SiG 1s. lal 
49,976,861.11 

=23 , 138.189 


SORE) Sp tsiloal a abil 


3), 995);, 3725.22 
Sh 2/5 TAS 


PAGE: 1 


RUN: 05/02/03 00:05:37 


(INTEREST) 
AMORT/ (ACCRET) 


-3'68, 284.72 
-368,284.72 
-54,950.00 
=1'3:3:,1266..6.7 
3 ba rake Fay eo} 0) 
= 2/5 pelle oi 50 
=3'67, I anee 
3:67: 97222 
S67 972 622 
3107 Dd 222 
=BiO, Diewae 
= 3165, 97:2)02 2 
=44,916.67 
=447, 91'6:..6)7 


214774371390 


='4+7) 6.2'5..,0\0 


pew be Hehiag ste) 


SORES ALS Stee) 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 
50,000,000.00 
9,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
510! 01316, 97 2',.2:2 
50);0316.,9'7:2'4.22 
510) 03'6; 9'72).2'2 
5:0) 03'6 972). 2:2 
5:0), O3'6 97222 
5:0, 03:6, 9'7.2)..2:2 
50,000,000.00 
50,000,000.00 
Oa. 7, 

24), 991",'8'75.. 0:0 
$29, 9851, 3'75'.. 0:0 
30,000,000.00 
24'9) 7/6), BiG1, 151: 
50,000,000.00 
EWS tshijabsatal 
50,000,000.00 
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ACTIVE TRANSACTIONS * 


39625 


39626 


39633 


39634 


3'9:63'5 


39636 


3:96.37 


39638 


39639 


39640 


39641 


39642 


39643 


39644 


39645 


39646 


39647 


39648 


39649 


39650 


DESCRIPTION/POOL# 
MEMO 


FNMA DISCOUNT NOTES 
WELLS CD 

WELLS CD 

BOA CD 

BOA CD 

BOA CD 

BOA CD 

BOA CD 

BOA CD 

WFB CD 

WFB CD 

WFB CD 

WFB CD 

WFB CD 

BOA CD 

BOA CD 

FNMA DISCOUNT NOTES 
WFB CD 

WFB CD 

BOA CD 


FNMA DISCOUNT NOTES 


CimMy / ¢ ou N TY 


M 


R 


DANTIEL 


ie) 


F 


DALY 


Ss 


AN 
4 


DETAIL TRANSACTION REPORT - 
04/01/03 
SETTLEMENT DATE BASIS 


FUNDS: 009531, 


BANK BROK MATURITY TRADE/ 
CASH DATE /ENTRY 


19 


19 


rg 


19 


tS) 


1:9 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


9 


als) 


ale) 


87 04/17/03 
05/01/03 
40 06/04/03 
04/07/03 
40 06/04/03 
04/07/03 
40 05/15/03 
04/07/03 
40 05/15/03 
04/07/03 
40 05/15/03 
04/07/03 
40 05/15/03 
04/07/03 
40 05/15/03 
04/07/03 
40 05/15/03 
04/07/03 
40 05/06/03 
04/11/03 
40 05/09/03 
04/11/03 
40 05/09/03 
04/11/03 
40 06/06/03 
04/16/03 
40 06/04/03 
04/16/03 
40 05/20/03 
04/16/03 
40 05/20/03 
04/16/03 
87 06/17/03 
04/16/03 
40 05/23/03 
04/24/03 
40 05/23/03 
04/24/03 
40 06/30/03 
04/24/03 
42 07/30/03 
04/30/03 


SETTLE 


04/17/03 
04/17/03 
04/04/03 
04/07/03 
04/04/03 
04/07/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/08/03 
04/09/03 
04/09/03 
04/10/03 
04/10/03 
04/10/03 
04/10/03 
04/17/03 
04/17/03 
04/17/03 
04/17/03 
04/17/03 
04/17/03 
04/17/03 
04/17/03 
04/17/03 
04/17/03 
04/22/03 
04/24/03 
04/22/03 
04/24/03 
04/24/03 
04/24/03 
04/30/03 
04/30/03 


TO 


000859, 


FRANCIS 
15> 5. '5:"49 = 
FIXED INCOME 


04/30/03 


009615, 


TXN COUPON 


TYP YIELD 
MAT 1-590 
Dh 9 
PURC 1.230 
1...23:0 
PURE <1...2310 
23,0) 
PURC 1.230 
1.23:0 
PURE 1.230 
123:0 
PURG 2.2130 
L230 
PURC 1.230 
1.230 
PURG (2523'0: 
1.230 
PURG. 4:22:30 
1.230 
PURC 1.240 
1.240 
PURG 1.240 
1.240 
PURC 1.240 
1.240 
PURC 1.240 
1.25.0 
PURGE, —-152233'0 
1.250 
PURC 1.240 
1.240 
PURC 1.240 
1.240 
PURC 1.180 
1.182 
PURC 1.250 
125.0 
PURGI 3 1852'5.0 
1.250 
PURGHwAe 2510 
15250 
PURG)) a5 
ab aU TS) 


000100, 000001 


PAR VALUE 
ORIGINAL FACE 


-10,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
15,000,000.00 
35,000,000.00 
25,000,000.00 
50,000,000.00 
10,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 


40,000,000.00 


C0 
448) °7 


BOOK VALUE 
PREM / (DISC) 


9, 99S jo1 26.22 


50), 005,225.00 
5,.425.500 
10 ;/0017:02'5.4:00 
1,,02:5:.:0.0 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


40,006,888.89 
6,888.89 
5:0),,0.017.7.22)..2'0 
At Pare) 
15,000,516.66 
516.66 
3'5,,01'8577163:..8:9 
185 763..89. 
255,000), 42:97 17 
1.0), 42:9). a7 
50,000,000.00 


10,000,000.00 


247,,.950',01'3' 58:9 
459), 19'S Gel: 
50,003 ,47:2:..22 
3) 4 2n22 
50),,0.03)7'4:7.2.52:2 
Sian 222 
35,000,000.00 


39,881,194.44 
-118,805.56 


PAGE: 2 
RUN: 05/02/03 00:05:37 


(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


10,000,000.00 
=50,005;,2:2'5:.:0:0 
=10)7,004. 025: 0.0 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,006,888.89 
715.0: 0015, 7222.20 
= 1'5;,:0:010;,;5:136, 5166 
=35;,,0:587-7'63:.:89 
= 2:57, O10) 42:95 17 
-50,000,000.00 
-10,000,000.00 
=2:47 950); 013.1819 
='5'0),0'03;,, 4:72.22 
=50,'003),47.2.\22 
-35,000,000.00 


-39,881,194.44 
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QTY 1/ C203 UNL ORE SAN FRANCISCO 


MR. DANIEL DALY 42a bee 5 54 4 48 7 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
04/01/03 TO 04/30/03 RUN: 05/02/03 00:05:37 
REPORT GRAND TOTALS 
ASSETS 
PAR 
PE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
N# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
RC 1.226 925,000,000.00 924,817,093.02 -182,906.98 -924,817,093.02 
24) 
LE 1.156 -25,000,000.00 -24,977,541.67 22'-458..33 -14,437.50 24,991,875.00 
1) 104.17 
m 1.245 -699000000.00 -697876899.99 -1,344,933.33 698,098,733.31 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
‘ SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


June 3, 2003 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past eleven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 71,588,735 Earned Interest Yield 
Total Net Earnings $ 65,092,734 Pooled Funds 2.810% 
Average Age of Portfolio 110 Days All Funds 2.724% 


Total cost of the securities on hand May 31, 2003 was $2,547,015,247 with a market value of $2,575,881,059 
plus fixed assets accrued earnings of $6,150,724. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of May 31, 2003. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of May 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on May 31, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of May 2003. 


Very truly yours, 


(Eg ea DOCUMENTS DEPT. 
P ge 

ye < < — ee 
ASusan Leal UN 5 2003 


Ta Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., R Fortson 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 
GT. 
MR 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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Y/couNTY 
DAN f° tL 


PO Rol FOU: FO 
5/01/03 THROUGH 


ASSETS 

~ 10,395,570.79 
5,247,448.76 
2,536,661,773.46 
2.436 
2,546,915,246.92 
2,552,396,526.37 
2e2a7 


4£09:°.55 


109.55 


DALY 


GOV'T SECURITIES 


OF SAN 


4 21.5 


ALL FUNDS 


LIABILITIES 


.000 


.00 


-00 


.000 


.00 


.00 
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55 -4 4 4 8 


SP aS Eso rt eos 
5/31/03 


ASSETS 


142.09 


100,000.00 


O73 


100,000.00 


100,000.00 


L673 


30.00 


30.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: a 
06/02/03 07:03:42 
TOTAL 


1:0, 3:9'5.,5:°7:0'. 7:9 
D7.2 47 5 5910)..8'5 

24 D367. 160) 773.46 
2.436 
2,947,015,246.92 
27 DD 24916 752 6.6. 3a 
2.217 

N/A 


N/A 


2.436 
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SUMMARY DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


TAY = /i ClOuuiN Dy OF 


DANIEL DALY 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


SA 


MAJOR SORT KEY IS ICC# 


31.00% (C) 


26.89% (C) 


6.75%(C) 
28.90%(C) 
.00%(C) 


REPORT TOTALS 
ASSETS 


Fe ReASN CLASSE 0 
40155 e="565, 45-44 8ic7 
INVENTORY 
5/31/03 
CUPN TRDNG BOOK 
RATE YIELD PRICE 
belo? “1.879 99\..43:2 
4.521 °:4:.870 98.8173 
T2265" aes: 99-784 
Lolo2) vi. 193° 99.908 
162375 513242. 99.598 
1.241. 1.240 100.018 
1.650 1.650 100.000 
2 LOS i205 193: 919). 46:9 


FIXED 


RUN: 


PAR VALUE 
SHARES 


794,000,000.00 


693,005,000.00 


115,000,000.00 


50,000,000.00 


172,500,000.00 


736,000,000.00 


100,000.00 


06/03/03 


PAGE: 1 
00:02:11 


BOOK VALUE 


789,492,146.94 


684,779, 001..59 


Lia. 748,152.77 


49°,.954-,,028:5:8:9 


L715 8067477522 


736,135 ,43'9.52 


100,000.00 
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MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
39519 TREASURY BILLS 
01/02/03 07/03/03 
39520 TREASURY BILLS 
01/03/03 07/03/03 
39521 TREASURY BILLS 
01/03/03 07/03/03 
39522 TREASURY BILLS 
01/03/03 07/03/03 
39525 TREASURY BILLS 
01/07/03 07/03/03 
39528 TREASURY BILLS 
01/08/03 07/03/03 
39674 TREASURY BILLS 
05/30/03 07/03/03 
39529 TREASURY BILLS 
01/09/03 07/10/03 
39530 TREASURY BILLS 
01/15/03 07/10/03 
39531 TREASURY BILLS 
01/15/03 07/10/03 
39535 TREASURY BILLS 
01/22/03 07/17/03 
39539 TREASURY BILLS 
01/28/03 07/24/03 
39541 TREASURY BILLS 
01/30/03 07/31/03 
39542 TREASURY BILLS 
01/30/03 07/31/03 
39543 TREASURY BILLS 
01/30/03 07/31/03 
39544 TREASURY BILLS 
01/31/03 07/31/03 
39545 TREASURY BILLS 
02/06/03 08/07/03 
39546 TREASURY BILLS 
02/06/03 08/07/03 
39547 TREASURY BILLS 
02/06/03 08/07/03 
39588 TREASURY BILLS 
02/19/03 08/07/03 
39589 TREASURY BILLS 
02/19/03 08/14/03 
39601 TREASURY BILLS 
03/10/03 08/28/03 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 


DANIEL 


OF 


DA ly ¥ 


SAN 


4) 1 .5:.= 


FRAN ¢ LS) €C-0 
448 7 


5 5), 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
912795NB3 1g 
87 
912795NB3 159 
45 
912795NB3 19 
40 
912795NB3 159) 
89 
9127 95NB3 19 
45 
912795NB3 19 
87 
912795NB3 19 
40 
9127 95NEL dS) 
45 
912795NC1 19 
40 
912795NC1 aly) 
87 
912795ND9 1:9 
87 
912795NE7 19 
42 
912795NF4 9 
87 
912795NF4 19 
; 87 
912795NF4 19 
87 
912795NF4 9 
40 
912795NG2 ES) 
40 
912795NG2 19 
45 
912795NG2 19 
87 
912795NG2 19 
87 
912795NHO iL) 
87 
912795NK3 alts) 
87 

30.77% (M) 


FUND CPN RATE 


SAFE 


YTM TR 
1.1850 
Dre dt9' 2a: 
1.2200 
1.21275 
1.2200 
12275 
1.2200 
1.2225 
4.2150 
12223 
1.2000 
Day 20h Ia: 
1.1100 
a tee ga On 2) 
1... 2'0'S:0 
di. 2024 
1.2100 
Ls 2a 
1.2050 
P2 be 28: 
1... 17'S:0 
1.1818 
1.5500 
1.1616 
L.15'50: 
1.1618 
Te. dk5 5:0 
2. 86:28 
2.251510 
1.1618 
17010) 
De de i69) 
2.70.0 
ee TO 
1.1700 
TE 70 
170.0 
di 1770 
1.1700 
1. 147/65) 
1... 15700 


PAR/SHARES 
BOOK 


50,000,000.00 
4:9);°70:0';, 45.8 «3:3 
30,000,000.00 
2:91; 8:°5:, 9'83:..3.3 
30,000,000.00 
2957/8545 9183's, 3:3 
30,000,000.00 
2:9:,.8:1'6:,, 73:7'3510 
10,000,000.00 
9,940,262.50 
30,000,000.00 


29,824,000.00 
27,000,000.00 
26:59 Ts 6:95: 0:0 
30,000,000.00 
BO) BT. 2 Ais 6H7 
25,000,000.00 
24,8:59:2' TL 
25,000,000.00 
24:,.852),,722:..22 
35,000,000.00 
34,798,944.44 
50,000,000.00 
49,716,062.50 
50,000,000.00 
49,708, 041%. 6:7 
50,000,000.00 
49,708,041.67 
50,000,000.00 
49,708,041.67 
20,000,000.00 
19,882,350.00 
50,000,000.00 
4'9),,7,0'4,,25:0). 0.0 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
4:9), 7:2'5),,3'7'5i., 010 
10,000,000.00 

9,942,800.00 
42,000,000.00 
41,782,545.00 
794,000,000.00 


18:9": 4:9/2),, U46. 914 


MARKET VALUE 

MARKET PRICE 
49),.93.9.,393:...94 
99.87878787879 
29,963,636 236 
99.87878787879 
2:9): 96:3:°63'6.3'6 
99.87878787879 
29, IO 3163/6136 
99.87878787879 

979877878: 7:9 
99.87878787879 
2:9'},,96:3),/6)3:'6:5.3'6 
99.87878787879 
2:6), 9601 f2'7-2; 73 
99.87878787879 
29,963,437.50 
99.87812500000 
24,969; 531.25 
99.87812500000 
24., 969 53:25 
99.87812500000 
34,957,180.85 
99.87765957447 
4:9), D23h A32aee 16 
99.84664351852 
49,907, 786.89 
99.81557377049 
4:9), 907-7 7 8i6:58'9 
99.81557377049 
49,907,786.89 
99NBLS5:7 37-7049 
19,963) LATS 
99 “81557377049 
4:9), 8:92 1213/3246 
99.78446691176 
49), 89:2; ;2333' 7416 
99.78446691176 
4:9), 8:9'2' 72:3'3) F456 
99.78446691176 
4:9), 8192; 23313416 
99.78446691176 

9), DTB) pLGH IGN? 
99.78416666667 
41) 88:3) ,/202).2'5 
99.72191011236 
HI2y, 6439/7, U2 69 
99.82986400000 


RUN: 


06/03/03 


PAGE: Ab 
OO FO253:2 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


246,875.00 
SUNGARD 
151,483.34 
SUNGARD 
151,483.34 
SUNGARD 
150'718:6:2' 5.0 
SUNGARD 
48 793"7/75:0 
SUNGARD 
144,000.00 
SUNGARD 
1,665.00 
SUNGARD 
143 7595.283 
SUNGARD 
115,118.06 
SUNGARD 
114,642.36 
SUNGARD 
114:8'75:0'65:9'5 
SUNGARD 
198: 79162367 
SUNGARD 
L195 770833. 
SUNGARD 
195 .,°7.08'2:3'3 
SUNGARD 
1,95. 701854333 
SUNGARD 
78,650.00 
SUNGARD 
186,875.00 
SUNGARD 
186,875.00 
SUNGARD 
186,875.00 
SUNGARD 
165,750.00 
SUNGARD 
33) FLSIOR00 
SUNGARD 
105,548.33 
SUNGARD 


=, 939.319 


=3) OS 3H: 


= 37, 8310.31 


= 31, 963:.,64 


ead Lene 4a bee ta 


-4,363.64 


=6,, 08357. 27 
2,600.00 


2,302.08 


2, 166.67 


9-129 :46 


8 7,.3'4:2..:5:9 


4,036.89 


4,036.89 


4,036.89 


Pres tea le: ee AS) 


1,208 246 


1,108.46 


1,108.46 


1,108.46 


2,466.67 


46,266.73 
-36,226.85 
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(RPTMKT) 


INVEST 
NUMBER 


38858 


38861 


38864 


38866 


33942 


38822 


38823 


38824 


38829 


38830 


38831 


38832 


38841 


38843 


37378 


37379 


38473 


38474 


38476 


38477 


38708 


38718 


T 


T 


oy 


T 


T 


ay 


T. 


T 


T, 


DESCRIPTION 
PURCHASE MATURITY DATE 


NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 


Te w/e (O UN ray 
DANIEL 


OF 
DALY 


SAN 
4 


BE RSAGN) (C1816) 10 


LS 5: 547 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


912827620 19 


40 
912827620 19 
45 
912827620 9 
87 
912827620 19 
87 
912827620 19 
40 
40 
40 
9128274U3 19 
40 
9128274U3 9 
45 
9128274U3 Lo 
87 
9128274U3 19 
87 
9128274U3 a) 
89 
9128274U3 19 
87 
9128274U3 19 
45 
9128274U3 rg 
87 
9128274U3 aS) 
87 
9128275A6 19 
74 
9128275A6 19 
74 
9128275A6 abs) 
40 
9128275A6 19 
45 
9128275A6 19 
89 
9128275A6 19 
40 
9128275A6 19 
40 
9128275A6 19 
40 


FUND CPN RATE 


SAFE 


YTM TR 


35.18'7510 
4.2836 
3.8750 
428-77 
3.8750 
45,2. 8°77. 
3':-8:75:0 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4-..5:0'8'9 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
A DDoS 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6..0:92S 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 


PAR/SHARES 
BOOK 


10,000,000.00 
95,922: 65:6) 22'5 
10,000,000.00 
92, '924:2,78'7'5:..010 
10,000,000.00 
9),92.1.78:75::0:0 
15,000,000.00 
L4;,°912),, 109". 38 
20,000,000.00 
19,,88'4;.3:75..00 
5,000.00 
4,431.25 
50,000,000.00 
49\,73'3, 281.25 
25,000,000.00 
24,865,234.38 
20,000,000.00 
19,892,187 ./5:0 
15,000,000.00 
14,,°9:0'9;, 76:5..'6:3 
15,000,000.00 
L4:, 910,937.50 
15,000,000.00 
14.,:9103;;-90'16 25 
20,000,000.00 
197 {8:59 ,3'7:5...010 
15,000,000.00 
14,,939;,062.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,,.9:50;,78:1 ./2'5 
15,000,000.00 
14,906,250.00 
15,000,000.00 
147537475: 208%75 
15,000,000.00 
Wal S745 208). 75 
15,000,000.00 
14S Has Ore HO) 
15,000,000.00 
4y 33:25 03020 
30,000,000.00 
29), 798; 437.50 
18,000,000.00 
7 9 OS a Sule OO. 


448 7 


MARKET VALUE 
MARKET PRICE 


10),021,°8:7:5°0:0 
100.2187500000 
10,021,875 - 00 
100.2187500000 
10), 021 8:75:00 
100.2187500000 
4°57,.0:3'2;,18.152°.,5:0 
100.2187500000 
20,043,750.00 
100.2187500000 
5,046.88 
100.9375000000 
5:0:,/703%, 1. 2'5'.:0'0 
101.4062500000 
25 ood 56:2: 350 
101.4062500000 
20; 2827250. 0'0 
101.4062500000 
15,210), 93:7.50 
101.4062500000 
257.210), :93'725:0 
101.4062500000 
215. 2:04 -93375..50 
101.4062500000 
20,281, 2502.00 
101.4062500000 
U5 20), :9357 3510 
101.4062500000 
29;,351,,962.50 
101.4062500000 
15,379,687. 510 
102.5312500000 
1573797687 .50 
102.5312500000 
15573795, 68.7). 5:0 
102.5312500000 
157, 39 7.68) tis 0) 
102.5312500000 
159 39797 6817350 
102 .5312500000 
DSS 9 OSs. 5.0) 
102.5312500000 
3:0 7597 375-00 
102 .5312500000 
185, 4'5)57,6257.:00 
102.5312500000 


RUN: 


06/03/03 


PAGE: Za 


0:03:02): 3'2 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


16:2), 70'7'. 28 
SUNGARD 
162, 707.178 
SUNGARD 
162,707.18 
SUNGARD 
244,060.77 
SUNGARD 
32:55 4045736 
SUNGARD 
84.19 
SUNGARD 
987,265: 7'6 
SUNGARD 
49,082.88 
SUNGARD 
3:95 2:'66:..3'0 
SUNGARD 
224491 S 
SUNGARD 
297449).-73 
SUNGARD 
29,449.73 
SUNGARD 
3191-2166 73'0 
SUNGARD 
29:,449 2773 
SUNGARD 
49,082.88 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
Al, 265% Lo 
SUNGARD 
2507, 359 u2 
SUNGARD 


997, 21°8)5 7:5 


100,000.00 


100,000.00 


L205, 703i5 12 


15:9), 3:75...0.0 


615. 63 


964,843.75 


486,328.12 


389,062.50 


300 571 8.7 


300,000.00 


310°7',-0:345.2:5 


421 8:75:00 


27717, 87.5). 010 


446,289.06 


428,906.25 


473, 43:7 -50 


005,468.75 


005,468.75 


005,468.75 


047,656.25 


960;,.93'7..5:0 


492, 187-50 
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(RPTMKT) 


INVEST 
NUMBER 


38803 T 
38805 T 
38806 T 
38807 T 
37949 T 
38273 T 
38274 T 
38275 T 
38276 T 
38810 T 


392820 


SUBTOTAL 


DESCRIPTION 


M 


Car Thy / Cc 


R 


PURCHASE MATURITY DATE 


NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 
05/15/02 11/15/06 


(Inv Type) 


39646 FNMA DISCOUNT NOTES 


04/17/03 06/17/03 


39652 FNMA DISCOUNT NOTES 


05/06/03 06/27/03 


39650 FNMA DISCOUNT NOTES 


SUBTOTAL 


39669 FEDERAL HOME LOAN DISC NOTES 


39672 FEDERAL HOME LOAN DISC NOTES 


SUBTOTAL 


04/30/03 07/30/03 


(Inv Type) 


05/28/03 06/25/03 


05/29/03 06/25/03 


(Inv Type) 43 FEDERAL HOME LOAN DISC 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


OUN 
DANIEL 


T 


Y 


OF 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


S AN 
4 


F RAN C Ls ¢ oO 


Li S+ = 5 5.4 = 


INVESTMENTS OUTSTANDING AS OF 05/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
9128275A6 19 
87 
9128275A6 19 
89 
9128275A6 19 
40 
9128275A6 19 
89 
9128275A6 19 
45 
9128275A6 19 
40 
9128275F5 19 
45 
9128275F5 19 
45 
9128275F5 19 
87 
9128275F5 19 
89 
9128275F5 19 
40 
9128275F5 19 
40 
9128277F3 19 
87 

27.57% (M) 
313588GZ2 19 
87 
313588HK4 19 
87 
313588JU0 19 
42 

4.46% (M) 
313384HHS 19 
40 
313384HH5 19 
40 

1.94% (M) 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 


YTM TR 


PAR/SHARES 
BOOK 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25,089,843.75 
25,000,000.00 
25,111,328.13 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
9,467,187.50 
20,000,000.00 
18,934,375.00 
50,000,000.00 
50,960,937.50 
50,000,000.00 
47,867,187.50 
693,005,000.00 
684,779,001.59 


25,000,000.00 
24,950, 013.89 
50,000,000.00 
49,9176), 944 7474 
40,000,000.00 
3:9, 8815194 ./44 
Ti'54'0:0'0;,'0'0'0:.0'0 
4 748 S267 7 


38,000,000.00 
37,964,828.89 
12,000,000.00 
11,989,200.00 
50,000,000.00 
49,954,028.89 


448 7 


MARKET VALUE 
MARKET PRICE 
10, 253 7125-500 
102.5312500000 
1£077253',12550:0 
102.5312500000 
25'763'27:0°L2 «50 
102.5312500000 
25,632,812 .50 
102.5312500000 
25,,63.2;,812.50 
102.5312500000 
2576312; 82:2-. 5.0 
102.5312500000 
20,775,000.00 
103.8750000000 
10,387,500.00 
103.8750000000 
10,387,500.00 
103.8750000000 
10,387,500.00 
103.8750000000 
20,775,000.00 
103.8750000000 
51,:93:7;,, 500 00 
103 .8750000000 
52,921,875. 00 
105.8437500000 
710, 06257:23'4 53:8 
102.4613440000 


24,9807 5557256 
99° 92222222222 
49°,936, 805256 
99%..873'6177 0 TTT 
39, 8854277378 
99.71319444444 
114,'802,,63'8..90 
99.82838200000 


37,970,106.67 
99).921'33:333333 
11,990,560.00 
9992133333333 
49,960,666.67 
99.92133300000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
139,088.40 
SUNGARD 
139,088.40 
SUNGARD 
3475 720%.9'9 
SUNGARD 
340 20099 
SUNGARD 
347,720.99 
SUNGARD 
34777201799 
SUNGARD 
48,505.43 
SUNGARD 
24,252.72 
SUNGARD 
24725235 72 
SUNGARD 
24,252). 72 
SUNGARD 
48,505.43 
SUNGARD 
122 ,,-263'.59 
SUNGARD 
80,842.39 
SUNGARD 


36,875.00 
SUNGARD 
41 527578 
SUNGARD 
4G TT TESTS 
SUNGARD 


5,024.44 
SUNGARD 
1,200.00 
SUNGARD 


06/03/03 
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UNREALIZED GAIN 
UNREALIZED LOSS 


aa 190,625.00 
184,375.00 
542,968.75 
521, 49'45..3:7 
527, 343'.75 
525, 3:90). 62 

1,268,750 .0:0 
920,312.50 
921,875.00 
92:07, 3:22) 5.50 

1,840,625.00 


976, 562450 


5,054,687 50 


= 67333698 
-21,666.66 
-37,694.44 
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Co stn COU L Ne Ww OF SAN E.R A NC. 2 Sic oO 
MR DANIEL Dea liesy: 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 05/31/03 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39670 FMC DISCOUNT NOTES 313396GM9 19 100 1.2100 50,000,000.00 49,993,444.44 
05/29/03 06/05/03 40 000 1.2103 49,988,236.11 99.98688888889 
39671 FMC DISCOUNT NOTES 313396GM9 19 100 1.2100 6,500,000.00 6,499,147.78 
05/29/03 06/05/03 40 000 1.2103 6,498,470.69 99.98688888889 
39476 FMC 313396HN6 19 100 1.4200 15,000,000.00 14,985,741.67 
11/05/02 06/30/03 40 000 1.4334 14,859,775.00 99.90494444444 
39536 FMC DISCOUNT NOTES 3133 96HN6 19 100 1.2270 25,000,000.00 24,976,236.11 
01/22/03 06/30/03 42 000 1.2337 24,864,518.75 99.90494444444 
39663 FMC DISCOUNT NOTES 313396HW6 19 100 1.1600 45,000,000.00 44,945,425.00 
05/15/03 07/08/03 42 000 1.1620 44,921,700.00 99.87872222222 
39486 FMC DISCOUNT NOTES 313396KT9 19 100 1.3200 31,000,000.00 30,918,091.11 
11/08/02 08/22/03 40 000 1.3340 30,673,776.67 99.73577777778 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 6.69% (M) 1.2372 172,500,000..00 172,318,086.121 
1.2424 171,806,477.22 99.89454300000 
39625 WELLS CD 94975N2K8 19 100) 22....2:3'0:0 50,000,000.00 49,999,819.73 
04/07/03 06/04/03 40 000 1.2300 50,005,125.00 99.99963945214 
39626 WELLS CD 94975N2K8 19 100 1.2300 10,000,000.00 9,999,963.95 
04/07/03 06/04/03 40 000 1.2300 10,001,025.00 99.99963945214 
39643 WFB CD 94975N2K8 19 100 1.2300 25,000,000.00 24,999,909.86 
04/17/03 06/04/03 40 000 1.2497 25,010,429.17 99.99963945214 
39642 WFB CD PP9GO76J2 19 100 1.2400 35,000,000.00 34,999,868.17 
04/17/03 06/06/03 40 000 1.2501 35,018,763.89 99.99962334576 
39664 WFB CD 94975NY64 19 100 1.2400 35,000,000.00 34,999,868.17 
05/16/03 06/06/03 40 000 1.2501 35,054,005.00 99.99962334576 
39666 BOA CD 06050E3X1 19 100 1.2500 50,000,000.00 49,999,640.94 
05/23/03 06/25/03 40 000 1.2500 50,000,000.00 99.99928187836 
39667 BOA CD 06050E3X1 19 100 1.2500 50,000,000.00 49,999,640.94 
05/23/03 06/25/03 40 000 1.2500 50,000,000.00 99.99928187836 
39668 BOA CD 06050E3X1 Ico) 100 1.2500 5,000,000.00 4,999,964.09 
05/23/03 06/25/03 40 000 1.2500 5,000,000.00 99.99928187836 
39649 BOA CD 06050EZ81 19 100 1.2500 35,000,000.00 34,999,661.48 
04/24/03 06/30/03 40 000 1.2500 35,000,000.00 99.99903278641 
39651 WFB CD 94975N5P4 19 100 1.2400 31,000,000.00 30,999,431.97 
05/02/03 07/01/03 40 000 1.2297 31,001,594.78 99.99816764921 
39654 WFB CD 94975N5P4 19 100 1.2400 60,000,000.00 59,998,900.59 
05/05/03 07/01/03 40 000. 122297 60,009,226.67 99.99816764921 
39655 WFB CD 94975N5P4 19 100 1.2400 50,000,000.00 49,999,083.82 
05/12/03 07/01/03 40 000 1.2302 50,019,594.44 99.99816764921 
39656 WFB CD 94975N5P4 19 100 1.2400 40,000,000.00 39,999,267.06 
05/12/03 07/01/03 40 000 1.2302 40,015,675.56 99.99816764921 
39657 BOF CD 06050E3H6 19 100 1.2400 10,000,000.00 9,999,747.46 
05/15/03 07/14/03 40 000 1.2400 10,000,000.00 99.99747457360 
39658 BOF CD 06050E3J2 19 100 1.2400 50,000,000.00 49,998,708.63 
05/15/03 07/15/03 40 000 1.2400 50,000,000.00 99.99741726780 


RUN: 


06/03/03 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


5,041.67 
SUNGARD 
655.42 
SUNGARD 
12:3), :0/6:6%16)7 
SUNGARD 
£1'0),27°7'0:./8'3 
SUNGARD 
24,650.00 
SUNGARD 
233,016.66 
SUNGARD 


99,083.33 
SUNGARD 
19,816.67 
SUNGARD 
49,541.67 
SUNGARD 
133753'8:..8'9 
SUNGARD 
737,538 '.:8'9 
SUNGARD 
15,625.00 
SUNGARD 
151,625; ..0'0 
SUNGARD 
016 2).2510 
SUNGARD 
46,180.56 
SUNGARD 
33), 200518 
SUNGARD 
64,066.67 
SUNGARD 
53,388.88 
SUNGARD 
42 Ale 2 
SUNGARD 
5,855.56 
SUNGARD 
PM Nee PSII ES 1h) 
SUNGARD 


21.°..6:7 


2,900.00 


946.53 


=9'2'5..:0;0 
Da Reo 208 


15: 33:2 3.64 
-925.00 


=3'5,9:. 06 


=3'5'9': 06 


=3 Sie 


=3:3'8:, 52 
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=2,,059 341 
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* MARKET = BOOK LESS 


Petey /  C-Oeu CN LY OF SAN BR ANG Ios CO 
DANTEL 1D Ry sya Oy 6 515 = 5) Sao 44) 87 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 05/31/03 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39659 BOF CD 06050E3J2 19 100 1.2400 50,000,000.00 49,998, 708.63 
05/15/03 07/15/03 40 000 1.2400 50,000,000.00 99.99741726780 

39660 BOF CD 06050E3J32 9 100 1.2400 50,000,000.00 49,998, 708.63 
05/15/03 07/15/03 40 000 1.2400 50,000,000.00 99.99741726780 

39661 BOF CD 06050E3J2 19 100 1.2400 50,000,000.00 49,998,708.63 
05/15/03 07/15/03 40 000 1.2400 50,000,000.00 99.99741726780 

39662 BOF CD 06050E3J2 19 100 1.2400 50,000,000.00 49,998,708.63 
05/15/03 07/15/03 40 000 1.2400 50,000,000.00 99.99741726780 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 28.57% (M) 1.2407 7365.00.07 000.00 735, 988,311. 3:8 
£52399" 736 ,135,439.52. 99..99941200000 
39540 PUBLIC TIME DEPOSIT 1:9 9531 1265010 100,000.00 100,000.00* 
01/02/03 06/30/03 60 000 1.6500 100,000.00 100.0000000000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (M) 1.6500 100,000.00 100,000.00 
1.6500 100,000.00 100.0000000000 

GRAND TOTAL 2.1046 2560605000.00 2575881059.13 

E 2.1929 2547015246.92 100.5965800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
229,277 78 
SUNGARD 
29,277.78 
SUNGARD 

29), Cul S 
SUNGARD 
29,201.18 
SUNGARD 


BOOK 
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UNREALIZED GAIN 
UNREALIZED LOSS 
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(SIRPT) 


INVSMT 
NO. 


395310 
3953.1 
3953'5 
3'953'9 
39541 
39542 
39/5453 
39544 
39545 
39546 
39547 
39588 
39589 
39601 


pe de 


SUBTOTAL 


38856 
38858 
38861 
38864 
38866 
33942 
38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
3973518 
SHS9 
38473 
38474 
38476 
38477 
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DESCRIPTION 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 

T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.135) 
T NOTE (99.135) 
T NOTE (88.20) 
T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 
T NOTE (99.13) 
T NOTE (99.13) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.22) 
TZNOTE  1(99'.12') 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 


Cor er YY 


MR 


912795NB3 
9127:95NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NB3 
912795NC1 
912795NC1 
912795NCL 
912795ND9 
912795NE7 
912795NF4 
912795NF4 
912795NF4 
912795NF4 
912795NG2 
912795NG2 
912795NG2 
912795NG2 
912795NHO 
912795NK3 


11 TREASURY BILLS 


912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


/COUNTY 
DANTEL D 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


FUND 
NO. 


MAJOR 


MATURITY 
(TICKER) 

07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/10/03 
07/10/03 
07/10/03 
07/17/03 
07/24/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 
08/07/03 
08/07/03 
08/07/03 
08/07/03 
08/14/03 
08/28/03 


31.00 


06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 
Ae/ S03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 


OF Ss 
ALY 


SORT KEY 


PURCHASE 
DATE 
01/02/03 
01/03/03 
01/03/03 
01/03/03 
01/07/03 
01/08/03 
05/30/03 
01/09/03 
01/15/03 
01/15/03 
01/22/03 
01/28/03 
01/30/03 
01/30/03 
01/30/03 
01/31/03 
02/06/03 
02/06/03 
02/06/03 
02/19/03 
02/19/03 
03/10/03 


%(C) 


07/02/01 
07/02/01 
07/02/01 
07/09/01 
07/09/01 
09/27/94 
05/15/01 
05/15/01 
05/16/01 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
02/16/99 
02/16/99 
08/15/00 
08/15/00 
08/15/00 
08/15/00 


448 7 


99.401 
99.387 
99.387 
99.389 
99.403 
99413 
99:.'89'5 
9933'9 1 
99.408 
99.4.1 
99.426 
99.432 
99.416 
99.416 
99.416 
DONA? 
99.409 
9:9! 40'9 
99.409 
99.451 
99.428 
99.482 


998227 
99.29 
IONALS 
99). 44 
997422 
88.625 
995477 
99.461 
9:94:61 
99.398 
99.406 
99,359 
995297 
99:.594 
993620 
99% 6:7.2 
99.375 
95.828 
95.828 
95.828 
95°. 547 


AN EB’ AN Cor Sc.0 
415-55 4- 
INVENTORY 
5/31/03 

IS! ICc# 
SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.185 1.192 
000 2.220 122228 
000 .°1.220 1.226 
000 2.220 1,222 
000 2.215 d.222 
000 1.200 1.207 
0.007 740-5 ale a: 
000 2.205. 2.219 
000 -1.210 1.227 
000 15205. 1.22 
000 1.175 1.182 
000 1.550 1.162 
000 1.155 1.162 
000 1.155 1.162 
000; 1.155. 1. 162 
000 1,270) 12277 
000 2.270. 2.277 
000 15170 22177 
O00 1,270 — 2.177 
000 1.170 1.176 
O00. 1.270) 1077 
000 1.090 1.096 
1,197 1.179 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.187 
000 3.875 4.182 
000 5.750 7.520 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 4.750 4.825 
000 4.750 4.892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
30,000,000.00 
30,000,000.00 
30,000,000.00 
10,000,000.00 
30,000,000.00 
27,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
42,000,000.00 


10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 

5,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


06/03/03 
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00:02:11 


BOOK VALUE 


49,700,458.33 
29,815,983 .33 
29,825, 983:.33 
29), 86,7357 750 

9,940,262.50 
29,824,000.00 
26519571, 695. 010 
295807 241. ..67/ 
24,852,002. 22 
24,.852,,722.22 
34,798,944.44 
49,716,062.50 
49,708,041.67 
49,708,041.67 
49,708,041.67 
197, 8'825.3'50:.00 
49,704,250.00 
49> 1:04", 25:0%,00 
4:9.,,704 , 25:0...00 
49) 12/5), /3°7'5:..0.0 

9,942,800.00 
41,782,545.00 


9,,922.,,656 22'5 
93, 92:11, /877'5:, 00 
94,927 875-1010 
14,,912, 209..3'8 
19,884; 3:75:00 
A AS14325 
49,733, 284 125 
24,865,234.38 
198 927 BE 25:0 
14,909), 765.63 
14: :92L0,, 9357-50 
14, 903,906.25 
T9785: 97375700 
14,939, 062.50 
24, 905;,273. 44 
14,,/ 950, 782.25 
14,906,250.00 
14,374 ,218..75 
14,374,218. 75 
4,374, 218.75 
14), 332, 0384.25 


Ps eee oc ee cee oe 


1478) LES Rat 
LEP S 
12d 4 LePvEnes. 


é-a7 i471 v 
7s é NRA 
i>hp 2 
ie 1 Ye ee 
‘ + A 
aD 
LSet: 
: Ww 
i Py 
F 
‘ 
As 
» 
> 
. 


ar nesses | 


>13453025° 
97 5052F53 | 


arattiess 
#7 >a31G57 


arpersere 


oD ApFREs 
aePpseeTese 
a) 5 a#e3 


sis snemey 


ore airrtts 
= Foo. Sttseie3. 
B00 FIV seer 
Foo are 
“Fae or ytees 
“790 SiLies 


< ye whe hed 
~~ 389u o8\e7\o7- 


Tee be LSyiLog 
“Fee O*1901e3 
Tee pe FOYO2 
Ty o&.70\e2 
e be\i0\Ns 


ite 


Be \s2 (Cr 


eae bate oy 
B2\ rear. 


oe\.72".0t 


oe J8\er. 


bEL5a\a¢ 


prietiete 
WEVSS0F - 


HE\Ga yer «. 


nahsa\oF 
@31Os\Sr 
@s07\0F 
OAL-S5193 


er-oagics 


7me Oe, Se\ 03 
Fai 6517062 
26 32593 \¢2 


Gy de\oa\o7- 


rare 08 1446+ 
76a be PANE 
7am waAeTT 


E | : 
Fa Aas he 
gah us 2 
i oi Ss4 4 
go) Dat) Seats 


7gk Mts 'eS A407 
i¢ Jee Ra 
1) seed 


he Ghuleves 
cf Coe 609 tee! 4 
= 1% ws 
‘ ’ 
oe | Fr 
’ ‘ ‘ 
‘ é 
, 
Rr 


OF tse? 
VRATS (a) 


asAnere 


The ee? 


is 2 
yt? ae 
LIVI Ve 
> CF ava 


‘ble 3. 


GE\39"° 55 


4 (58453 


Pa 
Stet 
¥ § f 
i 3as 
77240 
te 
’ ii 
y 
” 
r 
by 
- 
a] 
j 
ti 
* 
? 
ta 
GF 


4°#et 307 te7 So 000" 080’ or. 
oe aer 32° G00' 060" 60" 
4°Ss5  33°F22 #¢* 000° 500-08 
aaa gees _ 2600" ao 
#103. ga’ ese ~ 3o* get’ S0s‘g0 
*Jas. 3a°¢7* 72" Gon 060" Ga: 
4 a8. Ga Sze Td" G05" odo" 9a 
«-j¢2 be St 7e"n00" G0 Gt ~ 
* S8t. 22° Stu T° O60 8Gt"Og. 
ee ens #33 ° wae 008) oGe" 
{exe 63° ¥a3- «2° aos" aee" 7a 
'*3s4. 32's55 te say" 900 G0. 
7 She = @3"€e2 2G €0e0 "200° ES 
tS. an ans am san cA0 Te 
i742. So°4Ga 20°65" Toes. 
ase 38 32 re do6 der “Se- 
‘To 24S Fo" vee* 100 O9- 
tea “alee POUIPEG * 640-60 
x 242" Ay” ett ee 
cs -E ote De” Ot fee ee 
i> - 32° i2s “O00 “ECE BG 
ae is 25” 234 ie” ba! HOD ae 
7-233 “382824 ce * a’ os 4 
r Sis --Satece tz" hen’ HCO ob 
cs waar 26 43>" 865500 
r a2 @2 +3 £5 Gee: 40 
_ ee ee ya! Cag*Q00 “te 
) Ry Z qv ; 720 | es > 
. dj fs * sen wns 'h 
i bun wet 
: aa a ee 
? = 4 af oo ; ‘ 
f 


sae at ‘T8" 


pee, Sat 


“30 


"ak ae 


y' pis" age 


> Fo IS8* Be 
#s° Aare’ saa- 
fn wie 30 ' 


S 


Ge: 


co 
=<] . 


43° J7? S22 eS 


<5 SBS" ¥oe 


$2 vey 
ea" oe es 
3 a “OT 


t2° 4 Fe Rea” 


12 us?” ae) 
84 ' R223 35s 
34-43" 771 
‘ar # 
< $5 
_ 
ai¢ 
7 are $ 
a0" 


co 


es 
= 


(SIRPT) 


INVSMT 
NO. 


prPPpP PrP Pr ppp pp pp 
Ww 
@ 
oe) 
fo) 
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SUBTOTAL 


A 39646 
Ae 39652 
A 39650 


SUBTOTAL 


A 39669 
A 39672 


SUBTOTAL 


39670 
3/9'6x7 4: 
39476 
39536 
39663 
39486 


>ppppp yp 


SUBTOTAL 


39625 
39626 
39643 
39642 
39664 


PPP YP 


Gaul T Y¥ -/ C0. UN WT ¥ 
DANIEL D 


MR 
DESCRIPTION CUSIP 
T NOTE (99.11) 9128275A6 
T NOTE (99.26) 9128275A6 
T NOTE (100.21) 9128275A6 
T NOTE (100.22) 9128275A6 
T NOTE (100.12) 9128275A6 
T NOTE (100.14) 9128275A6 
T NOTE (100.14) 9128275A6 
T NOTE (100.14) 9128275A6 
T NOTE (99.17) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (101.30) 9128275F5 
T NOTE (95.24) 9128277F3 
(Inv Type) 12 TREASURY NOTES 


FNMA DISCOUNT NOTES 313588622 
FNMA DISCOUNT NOTES 313588HK4 
FNMA DISCOUNT NOTES 313588JU0 


(Inv Type) 41 FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313384HH5 


FEDERAL HOME LOAN DISC N 313384HH5 


(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 
FMC DISCOUNT NOTES 313396GM9 100 
FMC DISCOUNT NOTES 313396GM9 100 
FMC 3133 96HN6 100 
FMC DISCOUNT NOTES 3133 96HNG6 100 
FMC DISCOUNT NOTES 3133 96HW6 100 
FMC DISCOUNT NOTES 313396KT9 100 
(Inv Type) 44 FMC DISCOUNT NOTES 

WELLS CD 94975N2K8 100 
WELLS CD 94975N2K8 100 
WFB CD 94975N2K8 100 
WFB CD PP9GO76d2 100 
WFB CD 94975NY64 100 


100 
100 
100 


100 
100 


OF SAN BUR] AGN Cea S 5C"O 
ALY 415-554-4487 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/03 
MAJOR SORT KEY IS ICCH 
MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
(TICKER) DATE PURP RATE YIELD PRICE 
02/15/04 02/16/01 000 4.750 4.994 99.328 
02/15/04 02/23/01 000 4.750 4.824 99.797 
02/15/04 03/29/01 000 4.750 4.515 100.625 
02/15/04 04/16/01 000 4.750 4.487 100.688 
02/15/04 04/17/01 000 4.750 4.611 100.359 
02/15/04 05/01/01 000 4.750 4.576 100.445 
02/15/04 05/01/01 000 4.750 4.585 100.422 
02/15/04 05/01/01 000 4.750 4.582 100.430 
05/15/04 11/15/99 000 5.250 5.882 97.531 
05/15/04 05/10/00 000 5.250 6.788 94.672 
05/15/04 05/10/00 000 5.250 6.793 94.656 
05/15/04 05/10/00 000 5.250 6.788 94.672 
05/15/04 05/10/00 000 5.250 6.788 94.672 
05/15/04 05/02/01 000 5.250 4.564 101.922 
11/15/06 05/15/02 000 3.500 4.559 95.734 
26.89%(C) 4.521 4.870 98.813 
06/17/03 04/17/03 000 1.180 1.182 99.800 
06/27/03 05/06/03 000 1.150 1.152 99.834 
07/30/03 04/30/03 000 1.175 1.179 99.703 
4.51%(C) 1.165 1.168 99.781 
06/25/03 05/28/03 000 1.190 1.191 99.907 
06/25/03 05/29/03 000 1.200 1.201 99.910 
1.96%(C) 1.192 1.193 99.908 
06/05/03 05/29/03 000 1.210 1.210 99.976 
06/05/03 05/29/03 000 1.210 1.210 99.976 
06/30/03 11/05/02 000 1.420 1.433 99.065 
06/30/03 01/22/03 000 1.227 1.234 99.458 
07/08/03 05/15/03 000 1.160 1.162 99.826 
08/22/03 11/08/02 000 1.320 1.334 98.948 
6.75% (C) 1.237 1.242 99.598 
06/04/03 04/07/03 000 1.230 1.230 100.010 
06/04/03 04/07/03 000 1.230 1.230 100.010 
06/04/03 04/17/03 000 1.230 1.250 100.042 
06/06/03 04/17/03 000 1.240 1.250 100.054 
06/06/03 05/16/03 000 1.240 1.250 100.154 


RUN: 


PAR VALUE 
SHARES 


30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


25,000,000.00 
50,000,000.00 
40,000,000.00 


38,000,000.00 
12,000,000.00 


50,000,000.00 

6,500,000.00 
15,000,000.00 
25,000,000.00 
45,000,000.00 
31,000,000.00 


50,000,000.00 
10,000,000.00 
25,000,000.00 
35,000,000.00 
35,000,000.00 


06/03/03 
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BOOK VALUE 


219, 7985 4:37:50 
LT, 963:,/4:3'7...5:0 
10,062,500.00 
10,068,750.00 
29;,08:9';843:'75 
25, L215.328'..13 
259; L057 4:68" 7:5 
25,107,421.88 
19,506, 250:. 00 
9), 467, UB 7250 
9,465,625..00 
9,467,187.50 
18, 93'4,375..00 
5'0);-9'6:0),, 93'7.. 510 
47,867,187.50 


24,950,013.89 
49,916,944.44 
39,881,194.44 


37,964,828.89 
11, 989:,200:.:00 


49,988,236. Ua 
6,498,470.69 
14,,859\,.775:..00 
24, 864775518, 25 
44,7 92:1, 700:.:0'0 
3:0;,673 7,776.67 


5:0);/0'0'5;,,2:2'5:2 010 
10,001,025.00 
29),,01:0),42:9 . 17 
35,018, 763.89 
35,054,005.00 
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(SIRPT) 


INVSMT 


NO. 


SUBTOTAL 


39540 


SUBTOTAL 


DESCRIPTION 


(Inv Type) 


PUBLIC TIME DEPOSIT 


(Inv Type) 


Ga Wy 7 (CO, INGT ¥ OF SAN 


INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 


FRAN €IS € 0 
MR. DANTIEL DUA, bY 4°15" = 


5/31/03 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


CUSIP NO. (TICKER) DATE PURP 
06050E3X1 100 06/25/03 05/23/03 000 
06050E3X1 100 06/25/03 05/23/03 000 
O6050E3X1 100 06/25/03 05/23/03 000 
06050EZ81 100 06/30/03 04/24/03 000 
94975N5P4 100 07/01/03 05/02/03 000 
94975N5P4 100 07/01/03 05/05/03 000 
94975N5P4 100 07/01/03 05/12/03 000 
94975N5P4 100 07/01/03 05/12/03 000 
06050E3H6 100 07/14/03 05/15/03 000 
06050E3J2 100 07/15/03 05/15/03 000 
06050E3J2 100 07/15/03 05/15/03 000 
06050E3J2 100 07/15/03 05/15/03 000 
06050E3J2 100 07/15/03 05/15/03 000 
06050E3J2 100 07/15/03 05/15/03 000 

91 NEGOTIABLE C.D.'S 28.90% (C) 


9531 06/30/03 01/02/03 000 


1010 PUBLIC TIME DEPOSIT 00% (C) 


REPORT TOTALS 
ASSETS FIXED 


448 7 


100.000 
100.000 
100.000 
100.000 
100.005 
100.015 
1:0:0)..:03:9 
100.039 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 

5,000,000.00 
35,000,000.00 
31,000,000.00 
60,000,000.00 
50,000,000.00 
40,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


PAGE: 3 


06/03/03 00:02:11 


BOOK VALUE 


50,000,000.00 
50,000,000.00 
5,000,000.00 
35,000,000.00 
Sule OOM S942. 78 
60,009,226.67 
5:0),,02'9), 594 544 
40,015,675 .56 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


2,560,605,000.00 


2,547,015 ,246.92 
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GoleT ¥-/ (C:07U; N Ty OF SAN ERS A NSC. tS CeO 
Mi Ric. DANIEL DALY Oe eb oa 448s] PAGE: 1 
(SIRPT) INVESTMENT I Nev’ EN: TO RY RUN: 06/03/03 00:02:11 
INVESTMENTS OUTSTANDING AS OF 5/31/03 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39540 PUBLIC TIME DEPOSIT 9531 06/30/03 01/02/03 000 1.650 1.650 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1650. 3650 200:..00:0 100,000.00 100,000.00 


REPORT TOTALS Se ee ee eee eee 


ASSETS FIXED 1.650 1.650 100.000 100,000.00 100,000.00 
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MR. 

* ACTIVE TRANSACTIONS * 

INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
37949 T NOTE (99.17) 19 

05/15/03 
38273 T NOTE (99.22) 19 
05/15/03 
38274 T NOTE (99.22) 19 
05/15/03 
38275 T NOTE (99.22) 19 
05/15/03 
38276 T NOTE (99.22) 19 
05/15/03 
38810 T NOTE (101.30) 19 
05/15/03 
38822 T NOTE (99.16) 19 
05/15/03 
38823 T NOTE (99.15) 19 
05/15/03 
38824 T NOTE (99.15) 19 
05/15/03 
38829 T NOTE (99.13) 19 
05/15/03 
38830 T NOTE (99.13) 19 
05/15/03 
38831 T NOTE (99.12) 19 
05/15/03 
38832 T NOTE (99.10) 19 
05/15/03 
38841 T NOTE (99.20) 19 
05/15/03 
38843 T NOTE (99.20) 19 
05/15/03 
39282 T NOTE (95.24) 19 
05/15/03 
39516 TREASURY BILLS 19 87 
39517 TREASURY BILLS 19 87 
39518 TREASURY BILLS 19 87 
39587 FEDERAL HOME LOAN DISC 19 87 
39597 TREASURY BILLS 19 87 
39598 TREASURY BILLS 19 87 


DANTEL 


FUND: 


MATURITY 
/ENTRY 


05/15/04 
06/02/03 
05/15/04 
06/02/03 
05/15/04 
06/02/03 
05/15/04 
06/02/03 
05/15/04 
06/02/03 
05/15/04 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/03 
06/02/03 
11/15/06 
06/02/03 
05/01/03 
06/02/03 
05/01/03 
06/02/03 
05/08/03 
05/09/03 
05/21/03 
05/09/03 
05/29/03 
05/16/03 
05/29/03 


448 7 


BOOK VALUE 


PREM / (DISC) 


= 3 9),'8'4'4(63'8:..8'9 
='3'9 , 844 ,.63'8:..:89 


=3'9;,83'5,,500:.'00 
164,500.00 
=3'2/ 8:98; 235 Og7 
101), 768:..33 
-49,858,020.83 
DAs 97 Or Pla, 
-49,858,020.83 


F SAN PRIA Nee@ ISec © 
DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/03 TO 05/31/03 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
05/15/03 INTR 5.250 
05/15/03 5.882 
05/15/03 INTR 5.250 
05/15/03 6.788 
05/15/03 INTR 5.250 
05/15/03 6.793 
05/15/03 INTR 5.250 
05/15/03 6.788 
05/15/03 INTR 5.250 
05/15/03 6.788 
05/15/03 INTR 5.250 
05/15/03 4.564 
05/15/03 INTR 4.250 
05/15/03 4.474 
05/15/03 INTR 4.250 
05/15/03 4.480 
05/15/03 INTR 4.250 
05/15/03 4.481 
05/15/03 INTR 4.250 
05/15/03 4.509 
05/15/03 INTR 4.250 
05/15/03 4.505 
05/15/03 INTR 4.250 
05/15/03 4.526 
05/15/03 INTR 4.250 
05/15/03 4.553 
05/15/03 INTR 4.250 
05/15/03 4.426 
05/15/03 INTR 4.250 
05/15/03 4.414 
05/15/03 INTR 3.500 
05/15/03 4.559 
05/01/03 MAT 1.175 -40,000,000.00 
05/01/03 1.180 
05/01/03 MAT 1.175 -40,000,000.00 
05/01/03 1.180 
05/07/03 SALE 1.175 -40,000,000.00 
05/07/03 1.180 
05/08/03 SALE 233.00 -33,000,000.00 
05/08/03 1.224 
05/16/03 SALE 1.175 -50,000,000.00 
05/16/03 1.78 
05/29/03 MAT 1.175 -50,000,000.00 
05/29/03 1 g78 


06/02/03 


PAGE: al 
RUN: 06/03/03 00:02:01 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-525,000.00 
-262,500.00 
-262,500.00 
-262,500.00 
-525.,,0:100.00 
=1,, 3:22.,,5:0'0:..0.0 
+1, 062,500.00 
=53:1,,.250:.0:0 
-425,000.00 
=318,750:..00 
=3:1:8;,,77:5:0;.:0:0 
=3'18-,21:5:0...010 
-425,000.00 
= 3:4'8), 27'5:0..10'0 
= 53:1 ,.2'5.0..:00 
-875,000.00 
=15'57, 361502 
=155;, 3161 51d: 
=163', 194.44 
-87,230.00 
=120,1763,..89 


=a, 979.27 


SETTLEMENT 
525,000.00 
262,500.00 
262,500.00 
262,500.00 
525,000.00 

1 2, SOO. 0:0 
1,062,500.00 
532,,250'.00 
425,000.00 
38, 75:0:..010 
31:8), 17:5'0.300 
318,750.00 
425,000.00 
318,750.00 
5317:250.00 
875,000.00 
40,000,000.00 
40,000,000.00 
PATE ST [ef 
3:9;,'9'98),,666:.16:7 
=595.8'3 
3:2),,98'6,,05)7..510 
=2 743 Te 0 


4:9), 981, 222.122 


50,000,000.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


39618 


39619 


39620 


39633 


39634 


39635 


39636 


3:9'6:3°7- 


39638 


3:963:9 


39640 


39641 


39644 


39645 


39647 


39648 


39651 


39652 


39653 


39654 


39655 


DESCRIPTION/POOL# 


MEMO 


NEGOTIABLE C.D 


NEGOTIABLE C.D 


NEGOTIABLE C.D 


BOA 
BOA 
BOA 
BOA 
BOA 
BOA 
WFB 
WFB 
WFB 
BOA 
BOA 
WFB 
WEB 


WFB 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


WFB 


WFB 


CD 


CD 


CD 


CD 


CD 


CD 


CD 


CD 


CD 


CD 


CD 


CD 


CD 


cD 


CD 


CD 


* 


Cae? Ya7 (G70 UW, Net -y, 


M 


R 


DANTIEL 


F 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 


FUND: 


05/01/03 


100 


BANK BROK MATURITY TRADE/ 


CASH DATE 
19 40 
L9 40 
19 40 
L9 40 
9 40 
£9 40 
9 40 
9 40 
Lg 40 
19 40 
19) 40 
19 40 
19 40 
19 40 
19 40 
iS) 40 
1:9 40 
19 87 
9 87 

40 
at) 40 
9, 40 


/ENTRY 


05/05/03 
06/02/03 
05/05/03 
06/02/03 
05/06/03 
06/02/03 
05/15/03 
06/02/03 
05/15/03 
06/02/03 
05/15/03 
06/02/03 
05/15/03 
06/02/03 
05/15/03 
06/02/03 
05/15/03 
06/02/03 
05/06/03 
06/02/03 
05/09/03 
06/02/03 
05/09/03 
06/02/03 
05/20/03 
06/02/03 
05/20/03 
06/02/03 
05/23/03 
06/02/03 
05/23/03 
06/02/03 
07/01/03 
05/09/03 
06/27/03 
05/09/03 
06/26/03 
05/09/03 


05/30/03 
07/01/03 
05/09/03 
07/01/03 
05/13/03 


SETTLE 


05/05/03 
05/05/03 
05/05/03 
05/05/03 
05/06/03 
05/06/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/06/03 
05/06/03 
05/09/03 
05/09/03 
05/09/03 
05/09/03 
05/20/03 
05/20/03 
05/20/03 
05/20/03 
05/23/03 
05/23/03 
05/23/03 
05/23/03 
05/02/03 
05/02/03 
05/06/03 
05/06/03 
05/06/03 
05/06/03 
05/30/03 
05/30/03 
05/05/03 
05/05/03 
05/12/03 
05/12/03 


TO 


FRANCISCO 


5 = 5 5 4° = 
FIXED INCOME 


05/31/03 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


TXN COUPON 


TYP YIELD 
MAT 1.250 
£5250 
MAT 1.250 
1.250 
MAT 1.250 
e250 
MAT 15:23 0 
1.230 
MAT 1.230 
1 3:2'3'0 
MAT P2350 
1.230 
MAT 1.230 
£5230 
MAT 2 52:3'0 
15.230 
MAT 1.230 
1.230 
MAT 12:40 
1.240 
MAT .240 
1.240 
MAT 1.240 
1.240 
MAT 1.240 
£240 
MAT 1.240 
1.240 
MAT 1.250 
1.250 
MAT 1.250 
25:0 
PURC 1.240 
1,230 
PURG 2.150 
at52 
PURC 1.150 
i S2 
SALE 1.150 
1552 
PURC 1.240 
1.2310 
PURG 9285-2410 
1.230 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 


-50,000,000.00 


-25,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-40,000,000.00 


-50,000,000.00 


-15,000,000.00 


-50,000,000.00 


-10,000,000.00 


-50,000,000.00 


-50,000,000.00 


31,000,000.00 


50,000,000.00 


25,000,000.00 


-25,000,000.00 


60,000,000.00 


50,000,000.00 


4. 4 Ba 


BOOK VALUE 
PREM / (DISC) 


-50,000,000.00 
-50,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,006,888.89 
-50,,001, 722.20 


-15, 000,526.66 


-50,000,000.00 


-10,000,000.00 


=50',,003 472522 


=5'0;,/003 5,472.22 


31,0021 ;594.78 
15594278 
49,916,944.44 
=83, 055.56 
24,959,270.83 
=4 05 572:9% 157 
=24,959;, 270.83 
407, 72:95 437 
60,009,226.67 
95,226.67 
50,019,594.44 
19,594.44 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=655.97.2.22 
26197, 9 2522 
=3:3,-854>..157 
=63,,,208).3:3 
$63;,,2.0'8;..3:3 
=63;, 208.33 
=63,.208...33 
- 63,208.33 
=63,, 208.33 
=3/7;-2:00:.:0:0 
-49,944.47 
-14,,.983:..3'4 
=56,,833..33 
= 217,366.67 
=5 07347 22 


=5iOn Saif sae 


195, 66%. On, 


06/03/03 


PAGE: 2 
00:02:01 


(GAIN) /LOSS 
SETTLEMENT 


50),.065;,.97.2...22 
50,065,972.22 
20),,0:3:3', 854. 17 
50,063,208. 3:3 
50,0163, 208.33 
507,063,208; 33 
50; 063,208.33 
50,063,208.33 
50,063, 208.33 
40,044,088.89 
50,051,666.67 
1S),035), 5'0'0:.'0:0 
50,,056,-83:3:;33 
10,012,366.67 
50,053, 819.44 


50),053,,819.44 


-31,001,594.78 


-49,916,944.44 


=24,,,959),,2710;. 83 


1 ,3422;35.0 
2459957; 125300 


=6107,,009),226 6:7 


=510), 0059, 594 744 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39658 


39659 


39660 


39661 


39662 


39663 


39664 


39665 


39666 


39667 


39668 


39669 


39670 


39671 


39672 


39673 


39674 


39675 


DESCRIPTION/ POOL# 
MEMO 


BOF CD 
BOF CD 
BOF CD 
BOF CD 
BOF CD 
BOF CD 


FMC DISCOUNT NOTES 


Call Yon/=.CAO UN! EL WY. 


WFB CD 

T NOTE (179150.42) 

BOA CD 

BOA CD 

BOA CD 

FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


TREASURY BILLS 


T NOTE 


(279766.75) 


M R 
BANK BROK 
CASH DATE 

alee) 40 

159 40 

19 40 

19 40 

a) 40 

19 40 

WO 40 

Lg 42 

19 40 

19 99 

O'9 

19 40 

19 40 

19 40 

19 40 

9 40 

uty) 40 

19 40 

19 87 

87 

19 40 

19 87 


DANTIEL 


F SAN 


DyAL LAY 4 


DETAIL TRANSACTION REPORT - 


FUND: 


MATURITY 
/ENTRY 


07/01/03 
05/13/03 
07/14/03 
05/15/03 
07/15/03 
05/15/03 
07/15/03 
05/15/03 
07/15/03 
05/15/03 
07/15/03 
05/15/03 
07/15/03 
05/15/03 
07/08/03 
05/15/03 
06/06/03 
05/16/03 
05/15/08 
05/22/03 


05/22/03 
06/25/03 
05/22/03 
06/25/03 
05/22/03 
06/25/03 
05/22/03 
06/25/03 
05/28/03 
06/05/03 
05/28/03 
06/05/03 
05/28/03 
06/25/03 
05/28/03 
05/30/03 
05/29/03 


06/02/03 
07/03/03 
05/30/03 
05/15/08 
05/30/03 


05/01/03 


100 


TRADE/ 
SETTLE 


05/12/03 
05/12/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/16/03 
05/16/03 
05/15/03 
05/15/03 
05/15/03 
05/15/03 
05/23/03 
05/23/03 
05/23/03 
05/23/03 
05/23/03 
05/23/03 
05/28/03 
05/28/03 
05/29/03 
05/29/03 
05/29/03 
05/29/03 
05/22/03 
05/29/03 
05/29/03 
05/29/03 
05/30/03 
05/30/03 
05/30/03 
05/30/03 
05/15/03 
05/15/03 


FURVTA NC E7S* CC. 


195 = 45:05:04. = 
FIXED INCOME 


TO 05/31/03 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


TXN COUPON 
TYP YIELD 


T2310 
PURC 1.240 
124.0 
PURC 1.240 
1.240 
PURC 1.240 
1.240 
PURC 1.240 
1.240 
PURC 1.240 
1.240 
PURC 1.240 
1.240 
PURC 1.160 
1162 
PURC 1.240 
7.250 
PURC 2.625 
2.714 
SALE 2.625 
27 VES 
PURC 1.250 
1.250 
PURC 1.250 
25.0) 
PURC 1.250 
1.250 
BURG 2729.0 
bree! Ge Ja 
PURG —45:.2:20 
3 Eine 0) 
PURE 2.220 
L210 
PURC 1.200 
4 202 
PURC 1.200 
1.200 
MAT 1.200 
1.200 
PURGe- 2 210, 
Abe kalat 
PURG-=2.625 
2.625 


PAR VALUE 
ORIGINAL FACE 


40,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 


35,000,000.00 


200,000,000.00 


-200000000.00 


50,000,000.00 


50,000,000.00 


5,000,000.00 


38,000,000.00 


50,000,000.00 


6,500,000.00 


12,000,000.00 


25,000,000.00 


-25,000,000.00 


27,000,000.00 


50,000,000.00 


474 48: °7 


BOOK VALUE 
PREM / (DISC) 


40,015,675.56 

L557 675.56 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,921,700.00 

-78,300.00 


35,054,005.00 
54,005.00 


199,173 ,028..40 


-826,971.60 
=19:91.73:028.. 40 
826,971.60 
50,000,000.00 


50,000,000.00 
5,000,000.00 


37,964,828.89 
Slit jh erie ag A tee 
497, 98:85 -23;6.01 
=11,,763°..89 
6,498,470.69 
Sh Oa sil. 
11,989,200.00 
=1'0',,8:0.0:.. 0:0 
24,999,166.67 
88335 


2.457999) 6.6.:677 


2.6.9 Tay, 0.9572 0/0 
-28,305.00 
50,000,000.00 


06/03/03 


(INTEREST) 
AMORT/ (ACCRET) 


{83/333 
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(GAIN) /LOSS 
SETTLEMENT 


=4:0 70:25, °6'75:0:5'6 


-10,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


=44°,921.,.700:..00 


=3'5;,0547,/010'5:.:0'0 


=29:91773028' .:4.0 
=I 9 S042 


19'9),3:5:2)7,1:78 7:82 


-50,000,000.00 


-50,000,000.00 


-5,000,000.00 


-37, 964,828.89 


=4:97,98'8 23:6. 12 


-6,498,470.69 


=. 9 89), 210.0).0'0 


= 24,999), 66.67 


25,000,000.00 


=267,971:,,695-..010 


-50,000,000.00 
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Gir TY 7) C10 ULN TY OF SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
05/01/03 TO 05/31/03 RUN: 06/03/03 00:02:01 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
IVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
39675 T NOTE (279766.75) 19 87 05/15/08 05/15/03 SALE 2.625 -50,000,000.00 -50,000,000.00 “27-9, 166:75 


05/30/03 05/15/03 2) .62'5 50,279, 766.75 


SAaT 


Fe 


u 


“ 


¢ 


ce Cue 


ig 


AP 


ve 


fe 


gt s72 65 


* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 1.551 
( 25) 

SALE 2 3:4 
( 6) 

INTR 4.891 
( 16) 

MAT I.229 


PAR VALUE 


1109500000. 


-398000000. 


-845000000. 


00 


00 


00 


Ce Ew /- (GC FORUCNE LD: Y. O 


F SAN FRAN ¢C IS °C 0 


MR. DANIEL DALY 41 -554-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/03 TO 05/31/03 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) 


1108482637.48 


=3: 967240541). 73 


-844562537.47 


= 017 7, 36.2%. /5'2 


Lp Al Dy 948027 


(INTEREST) 


= 3:9:07.3:5.9:..0:0 
-8,275,000.00 


=1,.269;,605..56 


PAGE: 5 
RUN: 06/03/03 00:02:01 


(GAIN) / 
LOSS SETTLEMENT 


-1108482637.48 


=461,,.950:.50 397,575,026..96 
DiS 20%. 247, 


845,378 ,608.321 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


TU ai0 2003 CHIEF INVESTMENT OFFICER 

suey 2003 SAN FRANCISCO 

PUBLIC LIBRARY 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past twelve months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 75,315,857 Earned Interest Yield 
Total Net Earnings $ 69,506,630 Pooled Funds 2.766% 
Average Age of Portfolio 193 Days All Funds 2.691% 


Total cost of the securities on hand June 30, 2003 was $2,318,809,463 with a market value of $2,345,411,977 
plus fixed assets accrued earnings of $7,541,670. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of June 30, 2003. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of June 2003, earned interest yield and end of period 
portfolio balance and yield. 
2. Recap of amounts invested in each type of investment. 
3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on June 30, 2003. 
4. General journal detailing purchases, sales, and interest activities during the month of June 2003. 
Very truly yours, 
/ Wis 
it 4 é 
- Sigs Be 4 
Susan Leal 
Treasurer 


Enc. 
ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., R Fortson 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


SUSAN LEAL 
DOCUMENTS DEPT. TREASURER 


DANIEL P. DALY 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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DANIE 


PO Rf BO Lp ro 
6/01/03 THROUGH 


-------- GOV'T SECURITIES 
LIABILITIES 


ASSETS 
-3,.726,705.00 
4,413,762.67 
2, 253,228,437. 34 
22202 
2,318,809, 462.66 
2,324,035,302.42 
2.205 


19'25.. 5:5 


£92).5'5 


L DA. Ay YY. 


ALL FUNDS 


-000 


-00 


.00 


.000 


.00 


.00 


eRe AS NTC Je SC. 0 
415 4 4 8 


D004 = 7 


STi ACTes STs E1eas 
6/30/03 


RUN: 


---------- TIME DEPOSITS --------- 


ASSETS 


13;2;6.9:1 


96,666.67 


16:73 


.00 


-00 


.000 


-00 


.00 


LIABILITIES 


PAGE: 1 
07/02/7038 13311347 
TOTAL 


BRI Z2T elo a08 
4,413,895.58 
2,353,325,104.00 
2.282 
2,318,809,462.66 
23:24:03 5 802 42 
2.205 

N/A 
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SUMMARY DESCRIPTION 


Type) 
Type) 
Type) 
Type) 


Type) 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


44 FMC DISCOUNT NOTES 


91 NEGOTIABLE C.D.'S 
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Gf 
R 


TY / COUN T Y OCE SAN 
DANIEL DALY 4 1 


BOR A NOG LT S).C0 


INVESTMENT ioN-V- EN TO R Y 


INVESTMENTS OUTSTANDING AS OF 
MAJOR SORT KEY IS ICC 


28.1 83C) 
39.72% (C) 
5.29% (C) 
4.3.99 S\((C) 
2225 S3(C) 


REPORT TOTALS 
ASSETS FIXED 


Sy ei HO Sa ee 
6/30/03 

# 

CUPN TRDNG 
RATE YIELD 
Lei et 53: 
3457 31.155 
1.077- - 1.080 
PolZ4 P30 
hoot 2 1.187 
2.078 2.189 


4487 


99 42 


99.039 


99.718 


992.538 


100.009 


RUN: 


PAR VALUE 
SHARES 


657,000,000.00 
930,005,000.00 
123,000,000.00 
106, 000,000.00 


516, 000,000.00 


PAGE: ab 
07/03/03 00:01:24 


BOOK VALUE 


693,933, 405599 
921,066, 769.55 
122,652,544.44 
105,510, 691.67 


516,046,091.45 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/03 
MAJOR SORT KEY IS ICC# 


(RPTMKT ) 
INVEST DESCRIPTION CUSTP. BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
39676 TREASURY BILLS 912795NB3 al) 100 
06/03/03 07/03/03 40 000 
39683 TREASURY BILLS 912795NB3 19 100 
06/11/03 07/03/03 40 000 
39529 TREASURY BILLS 912795NC1 19 100 
01/09/03 07/10/03 45 000 
39530 TREASURY BILLS 912795NC1 19 100 
01/15/03, 07710703 40 000 
39531 TREASURY BILLS 912795NC1 19 100 
01:/15/03i 07/10/03 87 000 
39535 TREASURY BILLS 912795ND9 19 100 
01/22703 07/17/03 87 000 
39539 TREASURY BILLS 912795NE7 19 100 
01/28/03 07/24/03 42 000 
39541 TREASURY BILLS 912795NF4 19 100 
01/30/03 07/31/03 87 000 
39542 TREASURY BILLS 912795NEF4 19 100 
017307/03- 07731703 87 000 
39543 TREASURY BILLS 912795NF4 19 100 
01/30/03 07/31/03 87 000 
39544 TREASURY BILLS 912795NF4 19 100 
01/31/03 07/31/03 40 000 
39545 TREASURY BILLS 912795NG2 19 100 
02/06/03 08/07/03 40 000 
39546 TREASURY BILLS 912795NG2 19 100 
02/06/03 08/07/03 45 000 
39547 TREASURY BILLS 912795NG2 19 100 
02/06/03 08/07/03 87 000 
39588 TREASURY BILLS 912795NG2 eg 100 
02/19/03 08/07/03 87 000 
39589 TREASURY BILLS 912795NHO 19 100 
02/19/03 08/14/03 87 000 
39680 TREASURY BILLS 912795NQ0 ale 100 
06/06/03 10/02/03 40 000 
39679 TREASURY BILLS 912795NR8 as) 100 
06/06/03 10/03/03 40 000 
39681 TREASURY BILLS 912795NS6 19 100 
06/06/03 10/16/03 40 000 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 27.99% (M) 
33942 T NOTE (88.20) 40 2535 
09/27/94 08/15/03 40 000 
38822 T NOTE (99.16) 9128274U3 19 100 
05/15/01 11/15/03 40 000 


CPN RATE 
YTM TR 


1.0700 
1.0707 
[.2050 
1.2124 
1.2100 
Pee2ny2 
1.2050 
220 
i h150 
1.1818 
1.9500 
1.1616 
121550 
1.1618 
el 550 
1.1618 
12,1550 
1.1618 
117100 
169 
1.1700 
Teal 7:0 
1.1700 
ee LPO 
1 SL HO0 
1007 7:0 
1.1700 
bee Ly doy) 
1.1700 
Veo1767 
1.0050 
1.0083 
1.0000 
150.035 
1.0000 
10037 


1.1768 


5.7500 
7.5200 
4.2500 
4.4736 


PAR/SHARES 
BOOK 
22,000,000.00 
21 97 9-9585:33 
15,000,000.00 
14,990,191.67 
30,000,000.00 
297 BU 2 ae 67 
25,000,000.00 
24) 852%, 2 00e dl 
25,000,000.00 
245, 852,71 22222 
35,000,000.00 
34,798,944.44 
50,000,000.00 
497, 116,.062:..50 
50,000,000.00 
49,708,041.67 
50,000,000.00 
49,708,041.67 
50,000, 000.00 
49,708,041.67 
20,000,000.00 
19,882, 350.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704,250.00 
50,000, 000.00 
49,704,250.00 
50,000,000.00 
49, 7257375.00 
10,000,000.00 
9,942,800.00 
25,000,000.00 
24,917,645. 83 
25,000,000.00 
24,913,194.44 
25,000, 000.00 
24,908, 333.33 
657,000,000.00 
6987593; 405/755 


5,000.00 
4,431.25 
50,000,000.00 
ADnI3 8 28 125 


Crys GiO 


487 


MARKET VALUE 

MARKET PRICE 
22,000,000.00 
100.0000000000 
15,000,000.00 
100.0000000000 
297, 99105625 .00 
99.96875000000 
24,992,187 2:50 
99.96875000000 
24%, 99270 875.50 
99.96875000000 
34, 989,062.50 
99.96875000000 
49,968,750.00 
99.93750000000 
49,968,750.00 
99.93750000000 
49,968,750.00 
99.93750000000 
49,968,750.00 
99.93750000000 
19, 987,500.00 
99.93750000000 
497-9537 125 200 
99.90625000000 
49:;,9537125:...00 
99.90625000000 
4:9) :9537125'. 00 
99.90625000000 
497°-953,125.00 
99.90625000000 

97990, 625-00 
99.90625000000 
24,945, 312.50 
99.78125000000 
24),-9371'7 30000 
99.75000000000 
24, 937,500.00 
99.75000000000 
656,450, 000.00 
99.91628600000 


37 0292 69 
100.5937500000 
50,609, 375.00 
101.2187500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
19,078.89 
SUNGARD 
8,916.66 
SUNGARD 
TS A205 83 
SUNGARD 
1407326539 
SUNGARD 
139,746.53 
SUNGARD 
LOZ Tl 8 
SUNGARD 
247,041.67 
SUNGARD 
243,833.33 
SUNGARD 
24:3;,833%.33 
SUNGARD 
2437833533 
SUNGARD 
98,150.00 
SUNGARD 
235, 625.00 
SUNGARD 
23:9;, 625,200 
SUNGARD 
235,625.00 
SUNGARD 
214,500.00 
SUNGARD 
42,900.00 
SUNGARD 
i, a4 3 92 
SUNGARD 
17, 861.11 
SUNGARD 
17 Sods dt 
SUNGARD 


108.01 
SUNGARD 
AM SIS AS 
SUNGARD 


07/03/03 


PAGE: 1 
O07 ON 43 


UNREALIZED GAIN 
UNREALIZED LOSS 


891.67 


—33 72.90 
=29.0,.00 


2:81 29 
7,340.28 


57/645...83 
167°875...00 
1°6:,°3'7 5). 00 
16, 879%. 00 

7,000.00 
137.250:50.0 
13',2:507.00 
32508, 00 
137 2901.00 

4,925.00 
MO -2UG5 75 

6,944.45 


11,805.56 


159,799.32 
=868°5 75 


598.44 
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INVEST 
NUMBER 


DESCRIPTION 


M 


Col tk / 1670 UPN T YY. 


R 


PURCHASE MATURITY DATE 


NOTE (99.15) 
05/15/02 14/15/03 
NOTE (99.15) 
05/16/02 11/15/03 
NOTE, (.99..133)) 
09/23/04, 11/15/7083 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE +(95 <2:7) 
08/15/00 02/15/04 
NOTE (95-227) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE. (99.111) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (9935-1573) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


DANIEL 


INVESTMENT INVENTORY WITH MARKET 


OF 
DA LY 


SAN 
4 


FRAN 
Oe rod ed 
VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128274U3 19 
45 

9128274U3 19 
87 

912827403 rg 
87 

9128274U3 19 
89 

9128274U3 59 
87 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 ES 
87 

9128275A6 1g 
74 

9128275A6 V9 
74 

9128275A6 19 
40 

9128275A6 19 
45 

9128275A6 1) 
89 

9128275A6 19 
40 

9128275A6 19 
40 

9128275A6 it) 
40 

9128275A6 19 
87 

9128275A6 19 
89 

9128275A6 I) 
40 

9128275A6 19 
89 

9128275A6 ak) 
45 

9128275A6 1K9 
40 

9128275F5 ay) 
45 

9128275F5 19 
45 


CPN RATE 
YTM TR 


4.2500 
4.5089 
4.2500 
4) 059 
4.2500 
4.5258 
4.2500 
4.9533 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6: 0915 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4/5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5.2500 
6.7885 


PAR/SHARES 
BOOK 
25,000,000.00 
24,865, 234.38 
20,000, 000.00 
1:9 ;,8:9:2;,18 7.50 
15,000,000.00 
14, 909,765.63 
15,000, 000.00 
4’ ,-9:0,-93:7.50 
15,000,000.00 
14,°903 90:6. 25 
20,000,000.00 
19,859 ,3:75:00 
15,000,000.00 
14, 939,062.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,950, 781.525 
15,000, 000.00 
14, 906,250.00 
15,000,000.00 
LAS, 218.5 75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
War, Si7:4 2248). 01.5 
15,000,000.00 
14,332,031 25 
30,000,000.00 
29,7198, 437.50 
18,000,000.00 
17,963,437.50 
10,000,000.00 
10,062,500.00 
10,000, 000.00 
10,068, 750.00 
25,000,000.00 
25,089, 843.75 
25,000,000.00 
25) Pl 23:28". 3 
25,000, 000.00 
25,105, 468.75 
25,000,000.00 
2:5, LOT, 421288 
20,000, 000.00 
19,506, 250.00 
10,000,000.00 
9,467,187.50 


Ceres G70 


48 7 


MARKET VALUE 
MARKET PRICE 
25,304,687 .50 
101.2187500000 
20,243,750.00 
101.2187500000 
Vo pl8i2 812.50 
101.2187500000 
5,182,812 ..50 
101.2187500000 
15,182,812 .50 
101.2187500000 
20, 243,750.00 
101.2187500000 
M5 L282. 50 
101.2187500000 
25,304,687 .50 
101.2187500000 
Ooo oO G2...5.0: 
102.3437500000 
15,35'1,/562550 
102.3437500000 
15,351,562 .50 
102.3437500000 
15, 391,962;.50 
102.3437500000 
IS, Sob, 962.50 
102.3437500000 
US 73891; 5162)..50 
102.3437500000 
30,7037125.00 
102.3437500000 
£8 /4217°8:79:-00 
102.3437500000 
10,234, 375.00 
102.3437500000 
20,234, 375,..00 
102.3437500000 
2517 5 8i0% V3 £90 
102.3437500000 
297989, 93% vo0 
102.3437500000 
257, O80 OSI 5.0) 
102.3437500000 
Zoo BS 9317550 
102.3437500000 
20, 731,250.00 
103.6562500000 
10, 365,625.00 
103.6562500000 


RUN: 


07/03/03 


PAGE: 2 
00:01:43 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


AlN Solel CAs! 
SUNGARD 
108,509). 18 
SUNGARD 

81 ,.419..84 
SUNGARD 
81,419.84 
SUNGARD 
81,419.84 
SUNGARD 
108,559.78 
SUNGARD 
81,419.84 
SUNGARD 
13571699 313 
SUNGARD 
267,679.56 
SUNGARD 
267,679 56 
SUNGARD 
267,679.56 
SUNGARD 
267,679. 56 
SUNGARD 
267 6791.56 
SUNGARD 
26.7 67129, 516 
SUNGARD 
93539 9i.k2 
SUNGARD 
S20 2S e477 
SUNGARD 
178,453.04 
SUNGARD 
178,453.04 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
134), 103.216 
SUNGARD 

C7 OSL 63 
SUNGARD 


439,453.12 
30470 62:90 
2737046..8:7 
271, 819.100 
21:8), 906.25 
384,375.00 
243,750.00 
399,414.06 
400,781.25 
445, 312.50 
977, 343:. 75 
Qi 7 343.2015. 
OT S43) 519 
1; OL; S325 
9047-687 50 
4'5:8'7'4:37..50 
LL 8 TSr00 
165,625.00 
496, 0:93). 75 
474,609.37 
480,468.75 
478,515.62 
1,225, 000.00 


898,437.50 
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(RPTMKT ) 


INVEST 
NUMBER 


38276 T 


38810 T 


39688 T 


39699 T 


39700 T 


3977.02 2 


39702 F 


39704 T 


S9705—T 


39706 T 


39700 “L. 


39708 T 


39709 T 


3970) LT 


SOFAe T 


SOS? TE 


39714 T 


39282. T. 


SUBTOTAL 


DESCRIPTION 


M 


Crk 
R 


PURCHASE MATURITY DATE 


NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (96-5) 
06/24/03 05/31/05 
NOTE (99.23) 
06/30/03 06/30/05 
NOTE (99.23) 
06/30/03 06/30/05 
NOTE (99.23) 
06/30/03 06/30/05 
NOTE (99.23) 
06/30/03 06/30/05 
NOTE (99.21) 
06/30/03 06/30/05 
NOTE (99.21) 
06/30/03 06/30/05 
NOTE (99.16) 
06/30/03 06/30/05 
NOTE (99.16) 
06/30/03 06/30/05 
NOTE (99.16) 
06/30/03 06/30/05 
NOTE (99.16) 
06/30/03 06/30/05 
NOTE (99.21) 
06/30/03 06/30/05 
NOTE (99.17) 
06/30/03 06/30/05 
NOTE (99.21) 
06/30/03 06/30/05 
NOTE (99.23) 
06/30/03 06/30/05 
NOTE (95.24) 
05/15/02 11/15/06 


(Inv Type) 


39650 FNMA DISCOUNT NOTES 


04/30/03 07/30/03 


12 TREASURY NOTES 


TY /COUNTY 
DANIEL 


OOF 
DALY 


SAN 
4 


FRAN 


Le ts) hol eer ar 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128275F5 19 
87 

9128275F5 19 
89 

9128275F5 glee) 
40 

9128275F5 19 
40 

912828BB5 1:9 
40 

912828BC3 19 
42 

912828BC3 19 
87 

912828BC3 19 
45 

912828BC3 19 
40 

912828BC3 19 
87 

912828BC3 ALS 
45 

912828BC3 ES) 
89 

912828BC3 19 
87 

912828BC3 19 
40 

912828BC3 19 
45 

912828BC3 KS) 
40 

912828BC3 19 
43 

912828BC3 19 
89 

912828BC3 19 
89 

9128277F3 19 
87 

40.27% 

313588 JU0 19 
42 


(M) 


100 
000 


CPN RATE 
YTM TR 
5.2500 
6.7931 
5.2500 
6.7885 
5.2500 
6.7885 
5.2500 
4.5642 
1.2500 
3.3206 
A. 1250 
1.2698 
Ae F250 
1.2626 
1.1250 
1.2650 
1.2250 
Tre 2652 
i 325.0 
1.3049 
dre 1250 
1: 3:075 
1.2250 
13873 
25.0 
1.3873 
pee 745) 0) 
E3873 
i}. L250 
3873 
112150 
1.3049 
1125 0 
1.3634 
162550 
1.3074 
1. £250 
1.2677 
3.5000 
4.5592 


341572 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,465, 625.00 
10,000, 000.00 
9,467,187.50 
20,000,000.00 
18, 934,375.00 
50,000, 000.00 
50, 960,937.50 
2,000,000.00 
1,924,656.09 
25,000,000.00 
24,928,750.00 
25,000,000.00 
24, 932,250.00 
25,000,000.00 
24,931,,093:..00 
25,000,000.00 
24, 931,000.00 
25,000,000.00 
24,911,500.00 
25,000,000.00 
24,9110, 222:..00 
10,000,000.00 
9,948,437.50 
10, 000,000.00 
9,948,437.50 
10,000,000.00 
9,948,437.50 
10,000,000.00 
9,948,437.50 
25,000, 000.00 
247,911. 5001.00 
35,000,000.00 
3:4;,:83'5),93'7'. 50 
25,000,000.00 
24,910,250.00 
25,000,000.00 
24,929), 7150'..00 
50,000,000.00 
47,867,187.50 
930,005,000.00 
921,066,769.55 


40,000,000.00 
39,881,194.44 


Cy Tes 'G..0 


487 


MARKET VALUE 

MARKET PRICE 
10,365,625.00 
103.6562500000 
10),.3165;6251..00 
103.6562500000 
20,731,.250...00 
103.6562500000 
517828, 125.00 
103.6562500000 

1,998,750. 00 
99.93750000000 
24, 906,250.00 
99.62500000000 
24,906,250.00 
99.62500000000 
24,906,250.00 
99.62500000000 
24,906,250.00 
99.62500000000 
24,906, 250.00 
99.62500000000 
24,906,250.00 
99.62500000000 

9,962,500.00 
99.62500000000 

9,962,500.00 
99.62500000000 

9,962,500.00 
99.62500000000 

9,962,500.00 
99.62500000000 
24,906,250.00 
99.62500000000 
34,868,750.00 
99.62500000000 
24,906, 250.00 
99.62500000000 
24,906,250.00 
99.62500000000 
524; 1037, 125:..00 
105.4062500000 
944, 453,779.69 
101.5536240000 


319), 948) oleae 
99.85902777778 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
67,051.63 
SUNGARD 
67,051.63 
SUNGARD 
134, 103\.26 
SUNGARD 
339,200.15 
SUNGARD 

2, 117...48 
SUNGARD 
764.27 
SUNGARD 
764.27 
SUNGARD 
764.27 
SUNGARD 
764.27 
SUNGARD 
764.27 
SUNGARD 
764.27 
SUNGARD 
SOS) 57 
SUNGARD 
305). 71 
SUNGARD 
305%. Hid: 
SUNGARD 
305). FL 
SUNGARD 
764.27 
SUNGARD 

1, 0'6:9°..9'7 
SUNGARD 
POG 27 
SUNGARD 
O42. 
SUNGARD 
22:3;,90153..43 
SUNGARD 


80,944.45 
SUNGARD 


07/03/03 


PAGE: 3 
00:01:43 


UNREALIZED GAIN 
UNREALIZED LOSS 


900, 000.00 
898,437.50 
7196,875;.00 
8677 87.90 


157 133429 


-22,500.00 
-26,000.00 
+247, 8'43:.00 
-24,750.00 
=57, 250..00 


=3;,9:712)..00 
14,062.50 


14,062.50 
14,062.50 
14,062.50 
=5, 25021010 
32812250 


-4,000.00 


-23,500-00 
47 8:3'57,-931.-50. 


23,928, 714.48 
=140, 065)..00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/03 
MAJOR SORT KEY IS ICC# 


Ce Eh Ye GwO2U SNe OF 
MR. DANIEL DALY 
(RPTMKT ) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
39677 FNMA DISCOUNT NOTES 313588LF0 19 100 
06/05/03 09/03/03 40 000 
39678 FNMA DISCOUNT NOTES 313588LF0O 19 100 
06/05/03 09/03/03 40 000 
39690 FNMA DISCOUNT NOTES 313588NV3 19 100 
06/25/03 11/04/03 40 000 

SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 5.23% (M) 
39663 FMC DISCOUNT NOTES 313396HW6 a) 100 
05/15/03 07/08/03 42 000 
39486 FMC DISCOUNT NOTES 313396KT9 19 100 
11/08/02 08/22/03 40 000 
39689 FMC DISCOUNT NOTES 313396NE9 19 100 
06/25/03 10/20/03 40 000 

SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 4.513 (M) 
39651 WEB CD 94975N5P4 19 100 
05/02/03 07/01/03 40 000 
39654 WFB CD 94975N5P4 19 100 
05/05/03 07/01/03 40 000 
39655 WEB CD 94975N5P4 KS 100 
05/12/03 07/01/03 40 000 
39656 WEB CD 94975N5P4 19 100 
05/12/03 07/01/03 40 000 
39657 BOF CD 06050E3H6 Lg 100 
05/15/03 07/14/03 40 000 
39658 BOF CD 06050E3J2 19 100 
05/15/03 07/15/03 40 000 
39659 BOF CD 06050E3J2 19 100 
05/15/03 07/15/03 40 000 
39660 BOF CD 06050E3J2 19 100 
05/1'5/03- 07/15/03 40 000 
39661 BOF CD 06050E3I2 19 100 
05/15/03 07/15/03 40 000 
39662 BOF CD 06050E3J2 19 100 
05/15/03 07/15/03 40 000 
39686 BK AMER CD O6050E5L5 19 100 
06/25/03 08/12/03 40 000 
39687 BK AMER CD O06050E5L5 19 100 
06/25/03 08/12/03 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 22.00% (M) 


CPN RATE 
YTM TR 


1.0773 
1.0804 


1.1600 
1.1620 
1.3200 
1.3340 
. 8700 
38925 


1.2400 
Le Z02 
1.2400 
12.23:02 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 
1.2400 


1.1906 
IS shal 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,866,250.00 
18,000,000.00 
17, 951,,850:..00 
15,000,000.00 
14,953,250.00 
123,000,000.00 
122,652,544.44 


45,000, 000.00 
44,921,700.00 
31,000,000.00 
30):673), 116.67 
30,000,000.00 
29,915,175:...00 
106,000,000.00 
105, 920,651.67 


31,000,000.00 
31,001,594.78 
60,000,000.00 
60,009, 226.67 
50,000,000.00 
50,019,594.44 
40,000, 000.00 
40,015,675.56 
10,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000, 000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
516,000,000.00 
516,046,091.45 


4°78 os] 


MARKET VALUE 
MARKET PRICE 
49,843,555.56 
99.6871 111114 
17, 943,680.00 
99.6871 11 10 11. 
14,906, 550.00 
99.37700000000 
1227637; 396.67 
99.70520100000 


44,991,687.50 
99298 1527-77 P18 
30.957, 460 <L1 
99.86277777778 
2:9, 915,829. 00 
99.71941666667 
105,864, 973.61 
99.87261700000 


3, .000;,153.11 
100.0004939003 
60,000, 296.34 
100.0004939003 
50,000, 246.95 
100.0004939003 
40,000,197.56 
100.0004939003 
10,000, 693.18 
100.0069318282 
50,003; 713.537) 
100.0074267402 
50,003, 713.537 
100.0074267402 
50,003; 713537 
100.0074267402 
50/003; 7135537 
100.0074267402 
507.0037, 713). 357 
100.0074267402 
49,990,448.62 
99.98089724871 
24,7995;,224 231 
99.98089724871 
516,005, 826.92 
100.0011290000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
38,638.89 
SUNGARD 

1359 10:.'00 
SUNGARD 
2,125.00 
SUNGARD 


68,150.00 
SUNGARD 
261 7116.:66 
SUNGARD 
4,350.00 
SUNGARD 


65,134.45 
SUNGARD 
126,066.67 
SUNGARD 
HOS, 105'5) 59 
SUNGARD 
84,044.45 
SUNGARD 
16,188.89 
SUNGARD 
80,944.44 
SUNGARD 
80,944.44 
SUNGARD 
80,944.44 
SUNGARD 
80,944.44 
SUNGARD 
80,944.44 
SUNGARD 
7,500.00 
SUNGARD 
3,750.00 
SUNGARD 


07/03/03 


PAGE: 4 
0.030143 


UNREALIZED GAIN 
UNREALIZED LOSS 


=61)7, 333009 
-22,080.00 
-48,825.00 


. 00 
15, 8:37.50 


16,567.78 


=3, 700.00 


18,405.28 
=3,, 1005.00 
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Gt Yo /2C7O.U Nar OVE: SAN ERAN CIS ¢ 0 


MR. DANTE L DALY 425 = 554 - 4° 4°58 7 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: iS) 
(RPTMKT ) RUN: 07/03/03 00:01:43 
INVESTMENTS OUTSTANDING AS OF 06/30/03 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSTP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 


GRAND TOTAL 2.0781 2332005000. 00 2345411976.89 10,774, 609.08 23,126; 139.512 
2.1892 2318809462.66 100.5749120000 -311,489.97 


a% 


Nut 
on a 


1 
Thi 
i 
ha 


(SIRPT) 


NO. DESCRIPTION 

A 39676 TREASURY BILLS 

A 39683 TREASURY BILLS 

A 39529 TREASURY BILLS 

A 39530 TREASURY BILLS 

A 39531 TREASURY BILLS 

A 39535 TREASURY BILLS 

A 39539 TREASURY BILLS 

A 39541 TREASURY BILLS 

A 39542 TREASURY BILLS 

A 39543 TREASURY BILLS 

A 39544 TREASURY BILLS 

A 39545 TREASURY BILLS 

A 39546 TREASURY BILLS 

A 39547 TREASURY BILLS 

A 39588 TREASURY BILLS 

A 39589 TREASURY BILLS 

A 39680 TREASURY BILLS 

A 39679 TREASURY BILLS 

A 39681 TREASURY BILLS 

SUBTOTAL (Inv Type) 

A.— 33942 T (NOTE (88.20) 

A 38822 T NOTE (99.16) 

A> 38823) T NOTE. <( 99.15) 

A 38824 T NOTE (99.15) 

A 38829 T NOTE (99.13) 

A 38830 T NOTE (99.13) 

A 38831 T NOTE (99.12) 

A. 38832 T NOTE: (99.10) 

A 38841 T NOTE (99.20) 

A 38843 T NOTE (99.20) 

A: . 37378 T NOTE (99.22) 

Ay 31309) TANOTE -(992h2)) 

A 38473 T-NOTE (95.27) 

A 38474 T NOTE (95.27) 

A 38476 T.NOTE (95.27) 

AS38471), TONOTE (95. 1:6') 

A 38708 T NOTE (99.11) 

A 38718 T NOTE (99.26) 

Res 3 864|- TINOTE: (100):2'1,) 
AS 3871971; THNOTES (100.22) 
A 38803 T NOTE (100.12) 
A 38805 T NOTE (100.14) 
A 38806 T NOTE (100.14) 
A 38807 T NOTE (100.14) 


INVSMT 


GCrITtTyYy £7, COUNT ¥ 
DANTIEL D 


MR « 


912795NB3 
912795NB3 
912795NC1 
912795NC1 
912795NC1 
912795ND9 
912795NE7 
912795NF4 
912795NF4 
912795NF4 
912795NF4 
912795NG2 
912795NG2 
912795NG2 
912795NG2 
912795NHO 
912795NQ0 
912795NR8 
912795NS6 


11 TREASURY BILLS 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


INVES TMENT 
INVESTMENTS OUTSTANDING AS OF 


2535 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


OF SAN 
ALY 


FOR AON -C IS. ¢..© 


4-1 5 = 
LN V EON TT Or-R ¥ 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 
(TICKER) DATE PURP 
07/03/03 06/03/03 000 
07/03/03 06/11/03 000 
07/10/03 01/09/03 000 
07/10/03 01/15/03 000 
07/10/03 01/15/03 000 
07/17/03 01/22/03 000 
07/24/03 01/28/03 000 
07/31/03 01/30/03 000 
07/31/03 01/30/03 000 
07/31/03 01/30/03 000 
07/31/03 01/31/03 000 
08/07/03 02/06/03 000 
08/07/03 02/06/03 000 
08/07/03 02/06/03 000 
08/07/03 02/19/03 000 
08/14/03 02/19/03 000 
10/02/03 06/06/03 000 
10/09/03 06/06/03 000 
10/16/03 06/06/03 000 
28.18% (C) 
08/15/03 09/27/94 000 
11/15/03 05/15/01 000 
11/15/03 05/15/01 000 
11/15/03 05/16/01 000 
11/15/03 05/23/01 000 
1/15/03) O5S/23701 000 
11/15/03 05/23/01 000 
11/15/03 05/25/01 000 
11/15/03 06/04/01 000 
11/15/03 06/04/01 000 
02/15/04 02/16/99 000 
02/15/04 02/16/99 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 02/16/01 000 
02/15/04 02/23/01 000 
02/15/04 03/29/01 000 
02/15/04 04/16/01 000 
02/15/04 04/17/01 000 
02/15/04 05/01/01 000 
02/15/04 05/01/01 000 
02/15/04 05/01/01 000 


35), ae 
6/30/03 

CUPN TRDNG 
RATE YIELD 
Ae LS) 12 dG 
RORO®. 1.072 
We2Oa W212 
Ve2EOke ode. 2a) 
A 20D 9 Aes 22 
Ie derot STZ 
To550% 1. Ue? 
Lode 1 G2 
eloo 2.162 
dr Wor i 1G? 
rele On Adie) 
PSION Tey, 
Deter. An dSe 
TAHOE AR. LEE 
TeoVO! dhs 16 
I ACHO! 9 Ail 7 
1.005 1.008 
1/000: 1..003 
1.000 1.004 
ote, D5 
Se 50" S20 
4.250 4.474 
4.250 4.480 
4.250 4.481 
4.250 4.509 
4.250 4.505 
4250-  4.2.52:6 
A250) «4553 
4.250 4.426 
4.250" “4414 
4.750 4.825 
4.750. 4.892 
4.750) 6,092 
4.750 6.092 
47500 26092 
4.750 6.184 
4.750 4.994 
4.750 4.824 
A750", “45S 
4S OS 454871. 
ASSO; at oa: 
4.750) 4).5516 
S02 45.5 8)5 
4.750 4.582 


448 7 


99.9107 
99'.935 
99'..390 
99.408 
99,411 
99.426 
99% 43:2 
99.416 
99.416 
99.416 
99). 4.42 
99.409 
99.409 
99.409 
99.451 
99.428 
OO Opal: 
99:63 
99%.633 


88.625 
99.477 
99.461 
99.461 
99.398 
99.406 
99;..359 
OO Zoi) 
997.594 
99.621 
99.672 
9:97. 35115 
95.828 
95.828 
95.828 
951... 5.417, 
99.328 
OSE 97 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 


RUN: 


PAR VALUE 
SHARES 


22,000,000.00 
15,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


10,000,000.00 


25,000, 000.00 
25,000,000.00 
25,000,000.00 


5,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000, 000.00 
10,000, 000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 


07/03/03 


PAGE: 1 
OOe OTs 24 
BOOK VALUE 


21 pO TEI O98e. 33 
14,990,191.67 
295.817 7,-241.67 
245, 852); LA eel 
24),.852 122.22 
34,798,944.44 
49, 1167. 062..50 
49,708,041.67 
49,708,041.67 
49,708,041.67 
19,882,350.00 
49,704,250.00 
49,704,250.00 
49,704,250.00 
49,725, 375.00 
9,942,800.00 
245,917, 645.83 


4,431.25 
49, 7387281525 
24,865, 234.38 
9, B27 87h 50 
¥4;,,909;,, 26563 
14,940), 937.50 
14,903,906.25 
10 789,315: 20.0 
147,939, 0:62)..50 
24,905,273.44 
4,950) 78125 
14,906,250.00 
Vy. 3745, 2282S: 
L434 y 28S 
i4;,374, 218275 
14), 33:2,,031...25 
29,798 437-50 
It, 963),437..50 
10,062,500.00 
10, 068,750.00 
25,089,843.75 
257A, S28 hs 
25,105, 468.75 
25,107, 421.88 
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(SIRPT) 


INVSMT 
NO. 


PPP rr Py PrP PrP PPP Peery Ly 
Ww 
oO 
~ 
oO 
i) 


SUBTOTAL 


39650 
39677 
39678 
39690 


PPP LY 


SUBTOTAL 


A 39663 
A 39486 
A 39689 


SUBTOTAL 


39650 
39654 
39655 
39656 
39657 
39658 


a a 


Cte 
MR. 


CUSIP 
DUZ8275E5 
9128275F5 
91 28275E5 
9D2B27.5EF5 
9128275F5 
GI2827 5E5 
912828BB5 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
912828BC3 
9128277F3 


TREASURY NOTES 


NOTES 
NOTES 
NOTES 
NOTES 


313588JJU0 
313588LF0 
313588LF0 
313588NV3 


FNMA DISCOUNT NOTES 


DESCRIPTION 
TINOTE. (99 517) 
T NOTE (99.22) 
T NOTE: (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE, (102.30) 
T NOTE (96-5) 

T NOTE. :(9.9/.:23:) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.21) 
T, NOTE (99.17) 
T NOTE (99.21) 
T NOTE, (99.23) 
T NOTE (95.24) 
(Inv Type) 12 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
(Inv Type) 41 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
(Inv Type) 

WFB CD 

WEB CD 

WEB CD 

WFB CD 

BOF CD 

BOF CD 


313396HW6 
313396KT9 
313396NE9 


44 FMC DISCOUNT NOTES 


94975N5P4 
94975N5P4 
94975N5P4 
94975N5P4 
06050E3H6 
06050E3J2 


NO. 


100 
100 
100 
100 


100 
100 
100 


100 
100 
100 
100 
100 


XY /- COU NT Y¥ 
DAN L-E Gh 


OF SAN POR AINA ss (C76 
DALY 4 17 5—. 57.5 4 4 4 8e 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 6/30/03 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
(TICKER) DATE PURP RATE YIELD PRICE 
05/15/04 11/15/99 000 5.250 5.882 97.531 
05/15/04 05/10/00 000 5.250 6.788 94.672 
05/15/04 05/10/00 000 5.250 6.793 94.656 
05/15/04 05/10/00 000 5.250 6.788 94.672 
05/15/04 05/10/00 000 5.250 6.788 94.672 
05/15/04 05/02/01 000 5.250 4.564 101.922 
05/31/05 06/24/03 000° 1:250 3.321 °96.2233 
06/30/05 06/30/03 000 1.125 1.270 99.715 
06/30/05 06/30/03 000 1.125 1.263 99.729 
06/30/05 06/30/03 000 1.125 1.265 99.724 
06/30/05 06/30/03 000 1.125 1.265 99.724 
06/30/05 06/30/03 000 1.125 1.305 99.646 
06/30/05 06/30/03 000 1.125 1.308 99.641 
06/30/05 06/30/03 000 1.125 1.387 99.484 
06/30/05 06/30/03 000 1.125 1.387 99.484 
06/30/05 06/30/03 000 1.125 1.387 99.484 
06/30/05 06/30/03 000 1.125 1.387 99.484 
06/30/05 06/30/03 000 1.125 1.305 99.646 
06/30/05 06/30/03 000 1.125 1.363 99.531 
06/30/05 06/30/03 000 1.125 1.307 99.641 
06/30/05 06/30/03 000 1.125 1.268 99.719 
11/15/06 05/15/02 000 3.500 4.559 95.734 

391 23:(C) 32457 ~3.755) 990389 
07/30/03 04/30/03 000 1.175 1.179 99.703 
09/03/03 06/05/03 000 1.070 1.073 99.733 
09/03/03 06/05/03 000 1.070 1.073 99.733 
11/04/03 06/25/03 000 -850 B53 - 99:688 

Da ZI SiC) L077 L080. 99) 7058 
07/08/03 05/15/03 000 1.160 1.162 99.826 
08/22/03 11/08/02 000 1.320 1.334 98.948 
10/20/03 06/25/03 000 .870 Orie ee OO aly, 

Axo b's (C) el245 W130 5 .99..538 
07/01/03 05/02/03 000 1.240 1.230 100.005 
O7//01'7/03)05/05/03—- 000581240) AL5230 10040105 
07/01/03 05/12/03 000 1.240 1.230 100.039 
07/01/03 05/12/03 000 1.240 1.230 100.039 
07/14/03 05/15/03 000 1.240 1.240 100.000 
07/15/03 05/15/03 000 1.240 1.240 100.000 


100 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
10,000,000.00 
10,000, 000.00 
10,000, 000.00 
20,000,000.00 
50,000,000.00 
2,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000, 000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
35,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 


40,000,000.00 
50,000,000.00 
18,000,000.00 
15,000,000.00 


45,000,000.00 
31,000,000.00 
30, 000,000.00 


31,000, 000.00 
60,000,000.00 
50,000,000.00 
40,000, 000.00 
10,000,000.00 
50,000,000.00 


07/03/03 


PAGE: 2 
00:01:24 
BOOK VALUE 


19,506, 250.00 
9,467, 187%..50 
9,465, 625.00 
9,467,187.50 

18,934 ,,.3:75:..00 

50,960, 937.50 
1,924,656.09 

24,928,750.00 

24,932,250.00 

24, 931,.093..00 

24,931,000.00 

24,911,500.00 
24,910,222.00 
9,948, 437.50 
9,948,437.50 
9,948,437.50 
9,948,437.50 

24, 911;,,.500'..00 

34171839, 937-90 

24,910,250.00 

24,929), 7150... 00 

47, 8:67, 187 250 


39,881,194.44 
49,866,250.00 
17, 951,850.00 
14,,.953:,250'.00 


122,652,544.44 


44,921,700.00 
30,673, 776.67 
2977 Dye DOO 


S001 59455 7/8 
60,009, 226.67 
50,019,594.44 
40;015),;675).56 
10,000, 000.00 
50,000,000.00 
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(SIRPT) 


INVSMT 
NO. 


oe od 
Ww 
Ne) 
oO 
fon) 
i) 


SUBTOTAL 


DESCRIPTION 


BK AMER CD 
BK AMER CD 


(Inv Type) 91 


ClTY 7 COIN T Y ORE SAN 


MR. 


06050E3J2 
06050E3J2 
06050E3J2 
06050E3J2 
06050E5L5 
06050E5L5 


NEGOTIABLE C.D.'S 


DANTIEL DALY: 
INVESTMENT 


FRR AYN CarlyisuG 0: 


ce a 
INVENTORY 
INVESTMENTS OUTSTANDING AS OF 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. (TICKER) DATE PURP 
100 07/15/03 05/15/03 000 
100 07/15/03 05/15/03 000 
100 07/15/03 05/15/03 000 
100 07/15/03 05/15/03 000 
100 08/12/03 06/25/03 000 
100 08/12/03 06/25/03 000 

22529%(C) 
REPORT TOTALS 
ASSETS FIXED 


De oe 4a 
6/30/03 
CUPN TRDNG 
RATE YIELD 
1.240 1.240 
1.240 1.240 
1.240 1.240 
1.240 1.240 
- 900 . 900 
. 900 - 900 
IO eB 
2078 * 22.189 


4487 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


07/03/03 


PAGE: 3 
00:01:24 
BOOK VALUE 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
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Cae Tay 7 /CuOnuaN ahs y, OF SAN FRAN C 1S € 0 


MR. DANIEL DALY 4070 6 °= 5° 5-4. =—94 48 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: al 
06/01/03 TO 06/30/03 RUN: 07/03/03 00:01:15 
SETTLEMENT DATE BASIS 
FUNDS: 000001, 000100 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
38856 T NOTE (99.7) 19 06/30/03 06/30/03 AMRT 3.875 WT p 343.75 
07/02/03 06/30/03 4.284 Soi PO Uo tes) 
40 06/30/03 MAT 3.875 -10,000,000.00 -10,000,000.00 =193 7501-00 
07/02/03 06/30/03 4.284 10,193,750.00 
38858 T NOTE (99.7) 19 40 06/30/03 06/19/03 SALE 3.875 -10,000,000.00 -9,921,875.00 =1817,975.44 +816; 718...19 
06/19/03 06/19/03 4.288 78,,1295:..00 10,190,568.89 
38861 T NOTE (99.7) 19 40 06/30/03 06/17/03 SALE 3.875 -10,000,000.00 -9,921,875.00 =179', 834.25 =887,.20 1.2/5 
06/19/03 06/17/03 4.288 1:8,225;..00 10,189,990.50 
38864 T NOTE (99.135) 19 40 06/30/03 06/17/03 SALE 3.875 -15,000,000.00 -14, 912,109.38 =269;,. 751.438 +1037, 025400 
06/19/03 06/17/03 4.187 87, 890...62 19,284, 985. 16 
38866 T NOTE (99.135) 19 40 06/30/03 06/17/03 SALE 3.875 -20,000,000.00 -19,884, 375.00 =3'99,,6.68;. 5:1 =139, 937230 
06/19/03 06/17/03 4.182 115, 625...00 205: 3°79), 981) 07 
39476 FMC 19 40 06/30/03 06/11/03 SALE 1.420 -15,000,000.00 -14,859,775.00 128), 983) ..3:3 = GO LN 
06/11/03 06/11/03 L..4:33 140,225.00 14, 990,737.50 
39519 TREASURY BILLS 1:9 40 07/03/03 06/27/03 SALE 1.185 -50,000,000.00 -49,700, 458.33 -289, 666.67 =2;,,990\.33 
06/27/03 06/27/03 1.292 299; 941.367 AG; 9913; 0181315 33 
39520 TREASURY BILLS 9 40 07/03/03 06/27/03 SALE 1.220 -30,000,000.00 -29, 815, 983.33 SV ee 9 UG 6:7 =17,94:9...010 
06/27/03 06/27/03 M228 184,016.67 2:97,99'5,:8'49'.00 
39521 TREASURY BILLS 159 40 07/03/03 06/27/03 SALE 1.220 -30,000,000.00 -29,815, 983.33 =1P Tp 9L6'. 67 -1,949.00 
06/27/03 06/27/03 Le228 184,016.67 29,995, 849.00 
39522 TREASURY BILLS 19 40 07/03/03 06/17/03 SALE 1.220 -30,000,000.00 -29, 816,737.50 ~1 67 O62 250 = 2, 938'.34 
06/19/03 06/17/03 th o222 183,262.50 29,986, 133'.34 
39525 TREASURY BILLS 19 40 07/03/03 06/16/03 SALE 1.215 -10,000,000.00 -9, 940,262.50 -54,000.00 -637'..50 
06/11/03 06/16/03 E222 3913 30 9,994,900.00 
39528 TREASURY BILLS 1) 40 07/03/03 06/27/03 SALE 1.200 -30,000,000.00 -29, 824,000.00 -170,000.00 =1,.892.00 
06/27/03 06/27/03 L207 176,000.00 29, 995,852.00 
39536 FMC DISCOUNT NOTES 19 40 06/30/03 06/11/03 SALE 1.227 -25,000,000.00 -24,864,518.75 =O. 29167 =792 408 
06/11/03 06/11/03 1.234 139,484) .2'5 24,984,562.50 
39601 TREASURY BILLS i) 40 08/28/03 06/27/03 SALE 1.090 -42,000,000.00 -41,782,545.00 =1'3:8),,60 167 =15, 190.00 
06/27/03 06/27/03 1.096 217,455.00 41, 936,346.67 
39625 WELLS CD 19 40 06/04/03 06/04/03 MAT L32:310' =50),/000;, 0001.00) =50,005;, 125...010 =99)083'233 
07/02/03 06/04/03 1.230 50,104, 208'..33 
"39626 WELLS CD ES 40 06/04/03 06/04/03 MAT 1.230 =10,,000),0001,00' -10,001:,,02'5:..00 = 195,816.67 
07/02/03 06/04/03 1.23.0 10,020,841.67 
39642 WEB CD NS 06/06/03 06/06/03 AMRT 1.240 525.00 
07/02/03 06/06/03 Me250 =92'5), 010 
40 06/06/03 MAT 1.240 -35,000,000.00 -35,019, 288.89 = 60721 1, 18, 
07/02/03 06/06/03 e250 390797566. 67 
39643 WFB CD 19 06/04/03 06/04/03 AMRT 1.230 675.00 
07/02/03 06/04/03 1.250 = 6i75%..00 
40 06/04/03 MAT 1.230 -25,000,000.00 -25,011, 104.17 -41,000.00 
07/02/03 06/04/03 1250 Zo O27) LOS ley: 
39646 FNMA DISCOUNT NOTES 19 40 06/17/03 06/09/03 SALE 1.180 -25,000,000.00 -24, 950,013.89 =437.-430.55 So 39 
06/09/03 06/09/03 1.182 AO OB Grd 24), 993, 388). 89 
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* “ACTIVE 


INVSMT 
NO. 


TRANSACTIONS * 


DESCRIPTION/POOL# 
MEMO 


BOA CD 
FNMA DISCOUNT NOTES 


WEB CD 


BOA CD 

BOA CD 

BOA CD 

FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
TREASURY BILLS 
TREASURY BILLS 

FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 


TREASURY BILLS 


a rr 


Cel fh 7/260 ,UIN Tw, OLR SAN FOR ANC LSC 0 


MRO. 
BANK BROK 
CASH DATE 

19 40 

ae) 40 

19 

40 

19 40 

19 40 

9 40 

169 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

40 

19 40 

it) 40 


DANIEL DALY 4° 1 5-= 5 54. = 4-48 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/03 TO 06/30/03 
SETTLEMENT DATE BASIS 
FUNDS: 000001, 000100 


MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 


06/30/03 06/30/03 MAT 1.250 -35,000,000.00 -35,000,000.00 
07/02/03 06/30/03 1.250 
06/27/03 06/02/03 SALE 1.150 -50,000,000.00 -49,916,944.44 


06/06/03 06/02/03 alee 83,055.56 
06/06/03 06/06/03 AMRT 1.240 245.00 
07/02/03 06/06/03 L250 

06/06/03 MAT 1.240 -35,000,000.00 -35,054,250.00 
07/02/03 06/06/03 re 2o0 


06/25/03 06/25/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
07/02/03 06/25/03 15250 
06/25/03 06/25/03 MAT 1.250 -50,000,000.00 -50,000,000.00 
07/02/03 06/25/03 1-250 
06/25/03 06/25/03 MAT 1.250 -5,000,000.00 -5,000,000.00 
07/02/03 06/25/03 1.25.0 
06/25/03 06/03/03 SALE 1.190 -38,000,000.00 -37,964,828.89 
06/06/03 06/03/03 lay 319, Wi ad 
06/05/03 06/05/03 MAT 1.210 -50,000,000.00 -49, 988,236.11 
07/02/03 06/05/03 1.210 
06/05/03 06/05/03 MAT 1.210 -6,500,000.00 -6,498,470.69 
07/02/03 06/05/03 120 
06/25/03 06/09/03 SALE 1.200 -12,000,000.00 -11,989,200.00 


06/06/03 06/09/03 1.204 10,800.00 
07/03/03 06/16/03 SALE 1.110 -27,000,000.00 -26,971,695.00 
06/11/03 06/16/03 a Weald kat 28,305.00 
07/03/03 06/03/03 PURC 1.115 22,000,000.00 21,979,558.33 
06/06/03 06/03/03 TEAL -20,441.67 
09/03/03 06/05/03 PURC 1.070 50,000,000.00 49,866,250.00 
06/06/03 06/05/03 A073 =133'77505-00 
09/03/03 06/05/03 PURC 1.070 18,000,000.00 17,951,850.00 
06/06/03 06/05/03 2 O83 -48,150.00 
10/09/03 06/06/03 PURC 1.000 25,000,000.00 24,913,194.44 
06/06/03 06/06/03 1.003 =8'6; 8055.56 
10/02/03 06/06/03 PURC 1.005 25,000,000.00 24,917,645.83 
06/06/03 06/06/03 1.008 82, 3194.4 7 
10/16/03 06/06/03 PURC 1.000 25,000,000.00 24,908, 333.33 
06/06/03 06/06/03 1.004 -91,666.67 
06/16/03 06/11/03 PURC 1.120 40,000,000.00 39,993,777.78 
06/11/03 06/11/03 1.120 Al araras ar 
06/16/03 MAT 1.120 -40,000,000.00 -39, 993,777.78 
07/02/03 06/16/03 Dies 20 
07/03/03 06/11/03 PURC 1.070 15,000,000.00 14,990,191.67 
06/11/03 06/11/03 tO =—9, 808:.33 
09/18/03 06/23/03 PURC -805 50,000,000.00 49,902,729.17 
06/24/03 06/23/03 .807 =O ZO 8S 


PAGE: 2 


RUN? 07/03/7038 (00200 1'5 


(INTEREST ) 
AMORT/ (ACCRET) 


-81, 423.61 
=43;,12'5..00 

=245...00 
=25, 316.67 
$57 7,290 67 
=O, 29) 641 
= Ope Oy, 
=i], S30)..07 
SL, 63:89 
= po2 Os: 
-4,400.00 


=14), 192:..50 


6222 22 


(GAIN) /LOSS 
SETTLEMENT 


39,081 7,.423:..61 
1,388.88 
49,958, 680.56 


35,079,566.67 
50,057, 2911 67 
50,057,291...67 
5,005; 729.17 
2327.23 
3171,97'2,133.38 
50,000, 000.00 
6,500,000.00 
53.35 

Ml, 993;,:6938.88 
33/82). 50 

26, 986,230.00 
24 919; 25918. 33 
-49,866, 250.00 
=17,, 951,850.00 
= 214 193), A9O4 744 
-24,,927,,/645..83 
=24,,908,,333'.33 
7307 298 ule, 8 
40,000,000.00 
S14, 2910), Ou! ion 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39692 


39693 


39694 


39695 


39696 


39697 


DESCRIPTION/POOL# 
MEMO 


TREASURY BILLS 


TREASURY BILLS 


BK AMER CD 
BK AMER CD 


T NOTE (96-5) 


FMC DISCOUNT NOTES 
FNMA DISCOUNT NOTE 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


S 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


Cl 2 Y¥ 7 (Cornu NUT yY 


M 


DANTEL 


OF SAN FRANCISCO 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

06/01/03 TO 06/30/03 

SETTLEMENT DATE BASIS 

FUNDS: 000001, 000100 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
06/27/03 SALE -805 -50,000,000.00 -49,902,729.17 
06/27/03 18057 : 97, 210683 
06/23/03 PURC -805 15,000,000.00 14,970,818.75 
06/23/03 807 =29, 182.25 
06/27/03 SALE .805 ~15,000,000.00 -14,970,818.75 
06/27/03 807 29,781.25 
06/25/03 PURC -900 50,000,000.00 50,000,000.00 
06/25/03 - 900 

06/25/03 PURC -900 25,000,000.00 25,000,000.00 
06/25/03 - 900 

06/24/03 PURC 1.250 2,000,000.00 1,924,656.09 
06/24/03 3.321 =197, 343.391 
06/25/03 PURC ~870 30,000,000.00 . 29,915,175.00 
06/25/03 872 -84,825.00 
06/25/03 PURC -850 15,000,000.00 14,953,250.00 
06/25/03 «893 -46,750.00 
06/27/03 PURC -950 50,000,000.00 49,996,041.67 
06/27/03 950 =3,953:<33 
06/30/03 MAT -950 -50,000,000.00 -49, 996,041.67 
06/30/03 7950 

06/27/03 PURC -950 50,000,000.00 49,996,041.67 
06/27/03 »950 =3;, 958.33 
06/30/03 MAT -950 -50,000,000.00 -49,996,041.67 
06/30/03 - 950 

06/27/03 PURC -950 50,000,000.00 49,996,041.67 
06/27/03 395.0 =37 99835 
06/30/03 MAT -950 -50,000,000.00 -49,996,041.67 
06/30/03 2950 

06/27/03 PURC -950 50,000,000.00 49,996,041.67 
06/27/03 2950 =37998:.35 
06/30/03 MAT -950 -50,000,000.00 -49,996,041.67 
06/30/03 950 

06/27/03 PURC -950 40,000,000.00 39, 996,833.33 
06/27/03 +950 = 3), 116 .6;..617 
06/30/03 MAT -950 -40,000,000.00 -39, 996,833.33 
06/30/03 oo. 

06/27/03 PURC -850 50,000,000.00 49,996, 458.33 
06/27/03 -850 Sj Oa Ou 
06/30/03 MAT -850 -50,000,000.00 -49, 996, 458.33 
06/30/03 -850 

06/27/03 PURC -850 10,000,000.00 G99 9729s Gil 
06/27/03 850 =7/08'..3:3 
06/30/03 MAT -850 -10,000,000.00 -9,999,291.67 
06/30/03 -850 


BANK BROK MATURITY 
CASH DATE /ENTRY 

19 40 09/18/03 
06/27/03 
19 40 09/18/03 
06/24/03 

40 
06/27/03 
19 40 08/12/03 
06/24/03 
19 40 08/12/03 
06/24/03 
19 40 05/31/05 
06/24/03 
1:9 40 10/20/03 
06/25/03 
LS: 40 11/04/03 
06/25/03 
9 40 06/30/03 
06/27/03 

40 
07/02/03 
19 40 06/30/03 
06/27/03 

40 
07/02/03 
19 40 06/30/03 
06/27/03 

40 
07/02/03 
19 40 06/30/03 
06/27/03 

40 
07/02/03 
19 40 06/30/03 
06/27/03 

40 
07/02/03 
19 40 06/30/03 
06/27/03 

40 
07/02/03 
aU) 40 06/30/03 
06/27/03 

40 
07/02/03 


PAGE: 3 

RUN: 07/03/03 00:01:15 
(INTEREST) (GAIN) /LOSS 
AMORT / (ACCRET) SETTLEMENT 
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= 3 GG ei Gr, 
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49,897,979 ..17 


=14,970;, 818.75 


2; 16.6.'67] 


14),9:697.393..79 
-50,000,000.00 
-25,000, 000.00 
-1,924,656.09 
=29;,/ 995), 1751.00 
=14,.9'53',250.00 
-49,996,041.67 
50,000,000.00 
=4:9,.996, 041.67 
50,000,000.00 
=49;, 996; 041 .'67 
50,000,000.00 
=49),99'6,.0.4). 6H 
50,000,000.00 
=397.99'6;,:833.33 
40,000, 000.00 
549, 996,458.33 
50,000,000.00 
=) IIS) 7 BEM ey) 


10,000,000.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. MEMO 


39707 T NOTE 


39708 T NOTE 


39709 T NOTE 


39710 T NOTE 


39711 T NOTE 


39713 'T NOTE 


39714 T NOTE 


Fa te EN PD A 


(99.523) 
(9923) 
(9:9 '2:3)) 
(9915233) 
(9:9). 24) 
(995.245) 
(99)3 1:6) 
(99).4.6)) 
(99.16) 
(99.16) 
(99 21) 
(99).27,) 
(99.524) 


(99:23) 
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DESCRIPTION/POOL# 


Col Tey 776 OLUANS TTY. 
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19 


19 


19 
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19 
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87 
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DETAIL TRANSACTION REPORT - 


BANK BROK MATURITY 
CASH DATE /ENTRY 


06/30/05 
07/01/03 
06/30/05 
07/01/03 


45 06/30/05 


07/01/03 


40 06/30/05 


07/01/03 


87 06/30/05 


07/01/03 


45 06/30/05 


07/01/03 


89 06/30/05 


87 


07/01/03 
06/30/05 
07/01/03 


40 06/30/05 


07/01/03 


45 06/30/05 


07/01/03 


40 06/30/05 


07/01/03 


43 06/30/05 


07/01/03 


89 06/30/05 


07/02/03 


89 06/30/05 


07/02/03 


EE ROAGN( Gls 
1 SoS 5) Sr 4 
FIXED INCOME 


000100 


PAR VALUE 
ORIGINAL FACE 


25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 
10,000, 000.00 
10,000,000.00 
25,000,000.00 
35,000,000.00 
25,000,000.00 


25,000, 000.00 


06/01/03 TO 06/30/03 
SETTLEMENT DATE BASIS 

FUNDS: 000001, 
TRADE/ TXN COUPON 
SETTLE TYP YIELD 
06/30/03 PURC 1.125 
06/30/03 15270 
06/30/03 PURC 1.125 
06/30/03 1263 
06/30/03 PURC 1.125 
06/30/03 1.265 
06/30/03 PURC 1.125 
06/30/03 1265 
06/30/03 PURC 1.125 
06/30/03 1.3.05 
06/30/03 PURC 1.125 
06/30/03 1.308 
06/30/03 PURC 1.125 
06/30/03 12387 
06/30/03 PURC 1.125 
06/30/03 1.387 
06/30/03 PURC 1.5125 
06/30/03 L381 
06/30/03 PURC 1.125 
06/30/03 L387 
06/30/03 PURC 1.125 
06/30/03 12305 
06/30/03 PURC 1.125 
06/30/03 1.363 
06/30/03 PURC. 1.125 
06/30/03 1.307 
06/30/03 PURC 1.125 
06/30/03 1.268 


CxO 


4487 


BOOK VALUE 
PREM / (DISC) 


24, 928,750.00 
~71, 250.00 
24,932, 250.00 
-67, 750.00 
24,931, 093.00 
-68,907.00 
24,931, 000.00 
-69, 000.00 
24,911, 500.00 
-88,500.00 
24,910, 222.00 
-89,778.00 
9,948, 437.50 
=51, 562.50 
9,948, 437.50 
-51, 562.50 
9,948, 437.50 
251,562.50 
9,948, 437.50 
-51, 562.50 
24,911,500.0 
-88, 500.0 
34,835, 937.50 
=1164),062250 
24,910, 250.00 
-89, 750.00 
24,929, 750.00 
=710, 250.00 


07/03/03 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 4 
OOF OLS 15 


(GAIN) /LOSS 
SETTLEMENT 


=24 928, 750.00 
=2.4,932,7,250..0.0 
=24, 931,7093...00 
=24;,.9317,000:..00 
-24,911,500.00 
=24), 9107. 2:22..:00 
-9, 948,437.50 
~9, 948,437.50 
-9, 948,437.50 
-9,948, 437.50 
-24,911,500.00 
=34783'5;,937 .50 
-24,910,250.00 


=2:4),, 92:9), 190'00 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1.063 
( 36) 
SALE 1.457 
( 20) 
MAT 1.144 
( 20) 
ACR li 539 


Cole Dh Ya CG OsUS NE Ty On SAN 


MiR: . 


ORIGINAL FACE 
VALUE 


PAR VALUE 


1007000000.00 


-534000000.00 


-701500000.00 


EVR A Nec LS € 0 


DEACN TEL DiAy Le ¥% 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/03 TO 06/30/03 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
1005090182.90 -1,909, 817.10 
—-531726728:;26 2,273,271. 74 = 2), 533i Los O.L 
-701548027.65 -683,745.98 
78,788.75 =18; 788.15 


PAGE: 5 
RUN: 07/03/03 00:01:15 
(GAIN) / 
LOSS SETTLEMENT 


-1005090182..90 


-444,698.75 534,690, 898.53 
13,665.95 
702,189,008.22 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


39540 PUBLIC TIME DEPOSIT 


GIT Y¥ 7/7 CO UN Ty Ont SAN FRANCISCO 


Mikaee DANIEL DALY 41:5 = 5 5:4 =.4°4'8.7 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
06/01/03 TO 06/30/03 RUN: 07/03/03 00:01:17 
SETTLEMENT DATE BASIS 
FUND: 953'L AIRPORT POOL-CONTINGENCY FD 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
19 60 06/30/03 06/30/03 MAT 1.650 -100,000.00 -100,000.00 -417.08 


07/02/03 06/30/03 1.650 100,417.08 
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Creed / 7C O10 Nel Omi SAN FoIRSAUN Cid 3.6.0 


MR. DANTEL DALY ADL Sy ae Oc Omeda = AeA BG 7, 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
06/01/03 TO 06/30/03 RUN: 07/03/03 00:01:17 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
MAT 1.650 -100,000.00 -100,000.u0 -417.08 100,417.08 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


August 5, 2003 

The Honorable Willie L. Brown Jr. OG Pee Honorable Board of Supervisors 
Mayor of San Francisco DOCUMENTS DE ity and County of San Francisco 
City Hall, Room 200 7 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place AUG 1 8 2003 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


SAN FRANCISCO 


Ladies and Gentlemen: PUBLIC LIBRARY 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past month, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 3,774,547 Earned Interest Yield 
Total Net Earnings $ 4,371,203 Pooled Funds 2.258% 
Average Age of Portfolio 151 Days All Funds 2.258% 


Total cost of the securities on hand July 31, 2003 was $2,274,230,737 with a market value of $2,295,261,096 
plus fixed assets accrued earnings of $9,237,561. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of July 31, 2003. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of July 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on July 31, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of July 2003. 


Very truly yours, 


4) 
/ 


Yop. 
Sa 


Susan Leal. 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., R Fortson 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

NEIGHTED AVERAGE YIELD AT END OF PERIOD: 
NEITGHTED AVERAGE DAYS TO MATURITY: 
NEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Yo /1G 
DAN 


PORT FOL TO 
7/01/03 THROUGH 


©; Ui N Vay 
5 BS a 


OF SAN FRANCISCO 
D ALY rea ego: 4 4 8 


ALL FUNDS 


~------- GOV'T SECURITIES -------- 


ASSETS 
3,774,547.44 
A374, 143.43 
2,278,845,652.57 
2.258 
2,274, 1307736.47 
2,279,495,384.04 
2.126 


150.99 


15:0..99 


LIABILITIES 


.00 


.000 


.00 


00 


.000 


.00 


.00 


5D) 45u= 7 


SeTeAMis i Sen ok yees 
7/31/03 


RUN: 


~--------- TIME DEPOSITS --------- 


ASSETS 


6:12.39 


54,838.71 


L318 


100,000.00 


100,000.00 


2318 


168.00 


168.00 


LIABILITIES 


PAGE: al 


08/01/03 12:41:42 


3,774,547.44 
# £3791) 202.82 
2,278,900,491.28 
2.258 
2274, 230, 736047 
2,279,595, 384.04 
2 126 


N/A 


2 2.2:518 


id 
, 


Seawos-Geie 40 MYLOELis : 
RINE FPEIOR AIETD VE ABS OF ‘EXTON: a 


TRAS Yacesiien soos avroe- 


a) 


faNidp SQMsorys svPyEcE 3: 


sevros! 5 


74i02 -OMiaonne sy Fee E: 3 236 ' @¥o ‘oan 


wr 4En uvVesbroere ir? wart oe: r 7 74s ‘te z ; c 
“ewe ace "tp? Sea; by2° <" w 
Rani - PPsatryeiis FIRE. 
“S9s6< SOAR GRCURIZISS <~-¢see= 25+ ~~ Line 
i 
wir: Dhl? 
‘ s\OT WO? DRWOReH 2575443 
: ER of c 4aevgest 2 i 7 
Ee > f= 
> 7 “] ¢ - 
7 7 Ae 3 


are "wie Spaetaneseayiasel 


ie ey ie: aa ‘¢ = a6 = 


- ; 


: ws ad eas ala =e ee 7 
es kk yr 
sme? co rs = . 
ee i. Garin re eo) €7-ts 
Se = 
“ 
- 


Goi Tt) ¥ 7 2G OoU Na TY. OF SAN E RAN. © LT Ss '€):0 
MR. DANIEL DALY 401.5 =5' 5°40 = 45.4) °8. 7 PAGE: 1 
SIRPT) LON Be Sie Te Mes: Not EON VOB. Nil eOr'R. sy. RUN: 08/05/03 00:03:41 
INVESTMENTS OUTSTANDING AS OF 7/31/03 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 12.03% (C) Lei24  2.23'0' 99°.483 275,000,000.00 2:13 7,57 714,2:98.36,0 
(Inv Type) 12 TREASURY NOTES 35.60% (C) 3% 78:0 4.079 918.989 818,005,000.00 809,733,298.48 
(Inv Type) 41 FNMA DISCOUNT NOTES 13.57% (C) fhe) -980 99.840 309,000,000.00 308,504,679.45 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 2.20% (C) + 93:0 -931.- 99.884 50,000,000.00 495,941. ;;8:'751..0:0 
(Inv Type) 44 FMC DISCOUNT NOTES 8.90% (C) 1.018 1.022 99.687 203,000,000.00 202,363,673 ..'89 
(Inv Type) 91 NEGOTIABLE C.D.'S 27.70% (C) 1.006 1.006 100.002 630,000,000.00 63:0;,,009, 921505 
(Inv Type) 1010 PUBLIC TIME DEPOSIT .00%(C) 1.300" 1.3500 100.000 100,000.00 100,000.00 


REPORT TOTALS SSEess= S=S555 SeesSe= SSeS Seeeeeeeeeseeee SS esses eszeseesS5== 
ASSETS FIXED 2.004 2.211 -99.524 2,285 ,105,000.00 2,274,230 , 736.47 
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INVEST 
NUMBER 


39547 


39588 


39680 


39679 


39681 


SUBTOTAL 


33942 T 


3:88.22 21 


38823. T. 


38824 T 


38829 T 


38830 T 


38831 T 


38832 T 


38841 T 


38843 T 


SE 3) oT 


3847/32 1, 


38474 T 


38476 T 


DESCRIPTION 


M 


Coulee Y¥e/ Ch OLUENeT Y 
DANTEL 


R 


PURCHASE MATURITY DATE 


02/06/03 08/07/03 


TREASURY BILLS 


02/06/03 08/07/03 


TREASURY BILLS 


02/06/03 08/07/03 


TREASURY BILLS 


02/19/03 08/07/03 


TREASURY BILLS 


06/06/03 10/02/03 


TREASURY BILLS 


06/06/03 10/09/03 


TREASURY BILLS 


06/06/03 10/16/03 


(Inv Type) 


NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 


TREASURY BILLS 


11 TREASURY BILLS 


INVESTMENT 


OF 
DAy Li LY, 


SAN 
4 


ER OAN Cols) C0 


Sis 5 54, = 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/03 


CUSIP BANK 
BROK 

912795NG2 BE) 
40 

912795NG2 19 
45 

912795NG2 19 
87 

912795NG2 19 
87 

912795NQ0 19 
40 

912795NR8 19 
40 

912795NS6 19 
40 

11.97% 

40 

40 

9128274U3 aly) 
40 

912827403 19 
45 

9128274U3 19: 
87 

9128274U3 19 
87 

9128274U3 9 
89 

912827403 19 
87 

9128274U3 bp) 
45 

912827403 9 
87 

9128274U3 d'9 
87 

9128275A6 Lg 
74 

9128275A6 19 
40 

9128275A6 ab) 
45 

9128275A6 aby) 
89 


(M) 


2535 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


Le1765 
1.0050 
1.0083 
1.0000 


1.1240 
TAZ 99) 


475933 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
47/892'5 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.0915 


MAJOR SORT KEY IS ICC# 


PAR/SHARES 
BOOK 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49,704 ;,250.00 
50,000,000.00 
49,704,250.00 
50,000,000.00 
49 71:25 753-75'<0'0 
25,000,000.00 
24,917,645. 83 
25,000,000.00 
24,913,194.44 
25,000,000.00 
24,908) 33:3 ..33 
275,000,000.00 
2737577, 298:-60 


5,000.00 

A435 25 
50,000,000.00 
4.90738, 284525 
25,000,000.00 
24;,'8:65),2:3:4 =3'8 
20,000,000.00 
19), 892528 7:50 
15,000,000.00 
145909), 765.63 
15,000,000.00 
145;-92:05, 93) 7575.0 
15,000,000.00 
145791037 906.22'5 
20,000,000.00 
1937-859); 32752700 
15,000,000.00 
14°,/93;,9;7/06 22150 
25,000,000.00 
24,905,273 .44 
15,000,000.00 
14,906,250.00 
15,000,000.00 
DAT ST 45 28k |S 
15,000,000.00 
14,7,3)574),-2085°7:5 
15,000,000.00 
4), 374, 218). 75 


4487 


MARKET VALUE 

MARKET PRICE 
4:9) -98:4,53°75..0.0 
99.96875000000 
49°, 984,375.00 
99.96875000000 
49,984 375.00 
99.96875000000 
49.,984,375.00 
99.96875000000 
24,960 ,937.50 
99.84375000000 
24,953, 2255.00 
99.81250000000 
247-9537, 2257500 
99.81250000000 
274,804,687.50 
99.92897700000 


5;,:0,0:9..:3'8 
100.1875000000 
50,468,750.00 
100.9375000000 
20 23'473515,.,010 
100.9375000000 
20,187,500.00 
100.9375000000 
157 £4 0)6251:010 
100.9375000000 
E57 L4:0),.6257'00 
100.9375000000 
15,140,625.00 
100.9375000000 
20,187,500.00 
100.9375000000 
15; 14:05'625:; 00 
100.9375000000 
2:977234;73:7/5%/00 
100.9375000000 
155, 2:99; 3125.50 
101.9687500000 
57 /2:959.3)25.-5:0 
101.9687500000 
USF 295), sal2k 50 
101.9687500000 
LS 7 29 Sy Si2R15:0 
101.9687500000 


RUN: 


08/05/03 


PAGE: 1 
00:04:00 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


286,000.00 
SUNGARD 
286,000.00 
SUNGARD 
286,000.00 
SUNGARD 
264,875.00 
SUNGARD 
3°9:;,0.8:3:...3;3 
SUNGARD 
38,888.89 
SUNGARD 
38,888.89 
SUNGARD 


. 


1°3/2::6.3 
SUNGARD 
450,407.61 
SUNGARD 
2257.20 355810 
SUNGARD 
180,163.04 
SUNGARD 
135 f, 2222/8 
SUNGARD 
13'5;, 222728 
SUNGARD 
LSS 2 2232:8 
SUNGARD 
180,163.04 
SUNGARD 
1315 2:2) 218 
SUNGARD 
22:5, 203-80 
SUNGARD 
3328), 6947275 
SUNGARD 
3:28), 694575 
SUNGARD 
3287-69 4597'5 
SUNGARD 
32:8), 694.75 
SUNGARD 


157, 6 115..010 


=5 8:75:00 


=57.8°7.5'..0:0 


=5 78:75. 010 
4,208.34 


1,041.67 


5:3, 90.2) °7'8 


aL eye ayy Beet he) 
=23y,500.00 


57:8; 13 
73:0,, 468. 75 
369,140.62 
2:95),,312;.'5.0 
23:07 85:9" 3:7 
22:9), 6.8 7.510 
236,718.75 
3'2'8%, 125-00 
201,556 27..5:0 
3:2:9,, 101 256 
389,062.50 
9241 093)... 75 
92) LO I8RaiS 


9245, 0938 05 


: be 


Sei B Souk (92°37) 
Sa Peeler rrvyee. 
e237 2 WSR HON Teas =. 
a @RATASOP PELE SS Se 
tL ee : 
a peyerior eri reve? 
tr 2 MALe (99 rel : 

O7174124 OST 2 2? 
1304 4 wee FUE 501 
fietyr ip / i 
aoe *heueaces J 4 
7 na , 7 = 
4 7 % i j 
54 é 4 

7? T ‘ 

+ mA s 
ae 4 


7a 


Fok ROLE the h) - 


AT. 
@FXST\OT 


rae imcTy) z 
rd ahs rT 


ine : 


weak fea" 
_PeyeA\eT- 


TAFE 


aes 


ATSOS3¢03— 


1 


aysensant 


atid 949i). 


eTseteens: 


orset sent 


e¥aesieni 


arseczidoz 


it 


"38 fa) 


a0 


rus 


"O06 


Teo 
UGS 


a 79 


SWF 3206 
‘Ze ges’ ocn' GG © Fa‘ TeO ese-e8” 


- 29° TRS Zes eo 
“Y0o ani2e0ens> 
fe reo -SsE-d0 


Sard’ 835° FO 700" sr seve0ass 


s'503) 3° pap 7se: 
e*se00 06 Fa* See" 
2°e3e8 3+ peat 
a-tes0: Tz" 999" oo 
a" 20e7 
*\a206 — 72° 50800" 95 
ezeea - ae eee “Ser 22 
$°3at0° F2*0es eSoo‘te” 
#*#ehu- ¥2*baS' ton" 28 
('Sr09  Sé*s90* oo" on) 
é-g962 -2¢*gen' sat 
*’ s?7aG 82° mo” 
““€598 22° 39° e0" 
e 1zran £4" 305° cay” 
, 52 *° €)23 
@° Awvth e vu 
wets et iol 
Ft Fiz af He 
> “oe ree 
i 2 rh a 
j 4 te 
’ soe “4 
we 
3 i Mel Pe 
2's Ae py O98 vie 
—yiee - Ss = 
7 °tot i S54 8 ; 
mt | ea a 
? ! 2 ee | t 
; o> ak 
py ee! WHE 
a & 
y? ZAe ie z 
: < é a 
wo 2! Sr ai 
be = wb 


Bok Lapa t- 


Se: 


500 ar sedende 
“a2 1¢6 822° 00 


Spa0 eater 5000 _ 
ies 


206°08 


ro Sis2 bp it 


32 
5- 


to 


ac 


‘2 


$23" 3ae78 
teazanenn 
‘et 570° a8 


Re ‘ +4 
34 4 
et es 
i= af 
eu 
‘ =< 4 
eG 2 
rn 1-8 =| 
e 
er ee 
4 tee! . i 
= 3 
J = 
1 +32 
’ 2 


aes =: 
4 | => Fag 


mettle 
vae°rv2 oe 


a "ya! 7az' 9s 


—PTMKT) 


(NVEST 
JUMBER 


38764 


3187/97 


38803 


38805 


38806 


38807 


37949 


38273 


38274 


38275 


3:82:76 


38810 


39708 


39709 


397 L1 


39748 


39749 


39750 


3197/51: 


39752 


DESCRIPTION 
PURCHASE MATURITY DATE 


NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (99.16) 
06/30/03 06/30/05 
NOTE (99.16) 
06/30/03 06/30/05 
NOTE (99.17) 
06/30/03 06/30/05 
NOTE (99.23) 
07/31/03 07/31/05 
NOTE (99.23) 
07/31/03 07/31/05 
NOTE (99.23) 
07/31/03 07/31/05 
NOTE (99.28) 
07/31/03 07/31/05 
NOTE (99.28) 
07/31/03 07/31/05 


M 


Gimrvy/ cou NT y¥ OF SAN 


R 


DANIEL DALY 
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FRANCISCO 


i 5 anes 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/03 
MAJOR SORT KEY IS ICC# 


CPN RATE 
YTM TR 


CUSIP BANK 


BROK 


9128275A6 19 


40 000 6.1845 
9128275A6 19 100 4.7500 
40 000 4.9941 
9128275A6 19 100 4.7500 
40 000 4.8236 
9128275A6 19 100 4.7500 
87 O00 4.5147 
9128275A6 19 100 4.7500 
89 000 4.4868 
9128275A6 1.9 100 4.7500 
40 000 4.6109 
9128275A6 1:9 100 4.7500 
89 000 4.5758 
9128275A6 19 100 4.7500 
45 000 4.5848 
9128275A6 ALS) 100 4.7500 
40 000 4.5818 
9128275F5 19 #00 65'..250'0 
45 000 5.8824 
9128275F5 19 100 5.2500 
45 000 6.7885 
9L28275E5 19 100 5.2500 
87 000 6.7931 
9128275F5 19 100 5.2500 
89 000 6.7885 
9128 275F5 19 100 5.2500 
40 000 6.7885 
9128275F5 19 100 5.2500 
40 000 4.5642 
912828BC3 19 LOO) 2e2:510 
40 O00 1.3873 
912828BC3 £9 10:0) 15..2'5:0 
45 000) 2..3:3°73 
912828BC3 19 LO0') 1.42250 
43 000 1.3634 
912828BE9 Lg 100 1.5000 
40 000 1.6475 
912828BE9 a) 100 1.5000 
89 000 1.6475 
912828BE9 19 LOO; 62 5.0100 
43 000 1.6475 
912828BE9 ab) 100 1.5000 
43 O00 aea597/5¥7 
912828BE9 19 100 1.5000 
43 000 1.5637 


PAR/SHARES 
BOOK 
15,000,000.00 
Lay 33-2703 1.25 
30,000,000.00 
29,798,437 ...50 
18,000,000.00 
U7, 963,437.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25 , 08:9 84:3)... 75 
25,000,000.00 
25), 1415 328213 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25), 1:07 ;421...88 
20,000,000.00 
19?,,5'016,,, 2'5:01..010 
10,000,000.00 
9), 467 187.50 
10,000,000.00 
9,465 ;,62'5:.:0'0 
10,000,000.00 
9,467,187.50 
20,000,000.00 
ASB: 29/3147, 347/51.0'0 
50,000,000.00 
5:0:,-9'6:0',793'7",-5:0 
10,000,000.00 
977-948) ,.4:3'77.2510 
10,000,000.00 
D948) 437 2510 
35,000,000.00 
3457839153, 9317/4. 5:0 
15,000,000.00 
14,956,640.63 
15,000,000.00 
4,956), 640'..63 
15,000,000.00 
14,956,640. 63 
15,000,000.00 
14,977,734.38 
15,000,000.00 
4) 981, 2501.00 


* MARKET = 


448 7 


MARKET VALUE 
MARKET PRICE 
15 2.9032. 5:0 
101.9687500000 
3107;:5'9'0,,,6.2'5"0'0 
101.9687500000 
18),.3:54 73'75'00 
101.9687500000 
10),1:96 875.00 
101.9687500000 
10, 1:96., 8:75.00 
101.9687500000 
2:5 74:92), 187.50 
101.9687500000 
25,7492) 18:7;050 
101.9687500000 
25:,492', 1:87 ./5:0 
101.9687500000 
215.7, 4:92) 21.8:7;..5'0 
101.9687500000 
2'0:,°6:3°7--5.0'0 .:0:0 
103.1875000000 
£0 ,;3'E8:,°750':010 
103 .1875000000 
1:0, 3:18); 75:0'.10'0 
103.1875000000 
10,3 £85 "7501.:0:0 
103 .1875000000 
20,637,500.00 
103.1875000000 
Spo 37751071010 
103.1875000000 
978: 8He2'5:0%./0:0 
98.81250000000 
9,881,250.00 
98.81250000000 
3'4: (5'8'42 23°7'557010 
98 .81250000000 
14,956,640.63* 
919°. 710193753333 
14,956,640.63* 
99) 271093;)753333 
14" <9'5'67,16'4'0).<6:3'* 
IORTOIS753333 
14,977, 734.38* 
99.85156253333 
14,981,250.00* 
99.87500000000 


BOOK LESS 


RUN: 


08/05/03 


PAGE: 2 
00:04:00 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


3:2:8;,694 75 
SUNGARD 
657,389.50 
SUNGARD 
3:94,.43:3..°7:0 
SUNGARD 
219,129.83 
SUNGARD 
2:19); 152;9;.28:3 
SUNGARD 
54°78 24.59 
SUNGARD 
547 824.59 
SUNGARD 
547,824.59 
SUNGARD 
547,824.59 
SUNGARD 
2227554235 
SUNGARD 
naa ae al biel 07 
SUNGARD 
ONL ie leel, 
SUNGARD 

ga at st Pec Le) 
SUNGARD 
22:2), 5545.3'5 
SUNGARD 
5:5:6;,73:8'5"7 857 
SUNGARD 
SB 2t 6a 
SUNGARD 

OF 182 sod 
SUNGARD 
314), 23193 23 
SUNGARD 
(yale al 
BOOK 

(sy bs bak 
BOOK 
G4 
BOOK 

(s} Fahey al 
BOOK 
611.41 
BOOK 


963:,,2815.2'5 


192,187.50 


3:90, 937050 


13:4,,.3'75:...00 


128, 125:..00 


4:0'2),:3'493' 27/5 


3810 8i5:923'7 


31868 PUB 275 


318.4: ,.7'65 6:2 


LP Sse 2/510! 010 


851 .5:672°25:0 


815137, 22'51-1010 


851',56:2°..50 


1, 03 7 E25 010 


6352) 78122510 


6:77, 287.55.0 


= 670, Bis 5:0 


=2:51° 562.50 
0.00 


0.00 
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MR DAN TI EL DALY A Di, 5 5) 45> 2484 8 
INVESTMENT INVENTORY WITH MARKET VALUE 
RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 07/31/03 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39753 T NOTE (99.28) 912828BE9 Lg 100 1.5000 15,000,000.00 14,981,250. 0.0* 
07/31/03 07/31/05 89 000. 1.5637 14,981,250.00 99.87500000000 
39754 T NOTE (99.28) 912828BE9 19 100 1.5000 1S, :0'10.0,:0.0:0;.:0'0 147,981,250 0:0.* 
07/31/03 07/31/05 45 000 1.5637 14,981,250.00 99.87500000000 
39755 T NOTE (99.28) 912828BE9 19 100 1.5000 15,000,000.00 14,981,250.00* 
07/31/03 07/31/05 40 000 1.5637 14,981,250.00 99.87500000000 
39756 T NOTE (99.23) 912828BE9 19 100 1.5000 15,000,000.00 1:47,-9'8.1,.2:5'0).,00* 
07/31/03 07/31/05 87 000 1.5637 14,981,250.00 99.87500000000 
3975.7 T NOTE (99 228) 912828BE9 19 100 1.5000 15,000,000.00 14,981,.250:..0'10* 
07/31/03. 07/32/05 42 000 1.5637 14,981,250.00 99.87500000000 

39282 T NOTE (95.24) 9128277F3 19 100 3.5000 50,000,000.00 5.15, 4:533%;2:2:5:.10/0 
05/15/02 11/15/06 87 000 4.5592 47,867,187.50 102.9062500000 

SUBTOTAL (Inv Type) 12 TREASURY NOTES 36.12% (M) 327800 --81:8;005,000.00 829,024,228 .1:5 
4.0786 809,733,298.48 101.3470860000 

39739 FNMA DISCOUNT NOTES 313588KH7 19 100 - 9700 45,000,000.00 44,975,937 3.50 
07/17/03 08/12/03 40 000 2-087 44,968,475.00 99.94652777778 

39742 FNMA DISCOUNT NOTES 313588KL8 9 100 - 9500 50,000,000.00 49: 965739 72:.22 
07/23/03 08/15/03 40 000 9506 49,969,652.78 99.93194444444 

39718 FNMA DISCOUNT NOTES 313588KxX2 19 100 - 9600 35,000,000.00 34, 95'7,-465..28 
07/02/03 08/26/03 40 000 -9614 34,948,666.67 99.87847222222 

39727 FNMA DISCOUNT NOTES 313588KYO0 9 100 - 9700 6,000,000.00 57992 A WGe Ge 
07/11/03 08/27/03 40 000 712 5 79912) c408. 2657, 99 B36 ala eT 

39716 FNMA DISCOUNT NOTES 313588LA1 19 100 9600 50,000,000.00 49,931,944.44 
07/01/03 08/29/03 40 000 9615 49,921,333.33 99.86388888889 

39715 FNMA DISCOUNT NOTES 313588LE3 19 100 - 9600 40,000,000.00 S95 Si eld chS 
07/01/03 09/02/03 40 000 9616 39,932,800.00 99.84444444444 

39677 FNMA DISCOUNT NOTES 313588LFO 19 100 1.0700 50,000,000.00 4.9), SISA T 9D 6,7 
06/05/03 09/03/03 40 000 1.0729 49,866,250.00 99.83958333333 

39678 FNMA DISCOUNT NOTES 313588LF0 ae) 100 1.0700 18,000,000.00 aoe Otils E25; 1010 
06/05/03 09/03/03 40 000 1.0729 17, 9521,;,850.00  99:..83;'9583:3:3333 

39690 FNMA DISCOUNT NOTES 313588NV3 19 100 - 8500 15,000,000.00 14) 392:9; 29357 25:0 
06/25/03 11/04/03 40 000 +8527] 14,953,250.00 99:.53:29166666:7 

SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 13.44% (M) 9789 309,000,000.00 308,582,368.06 
9805 308,504,679.45 99.86484400000 

39717 FEDERAL HOME LOAN DISC NOTES 313384KL2 19 100 - 9300 50,000,000.00 49,980,944.44 
07/01/03 08/15/03 40 000 9341 49,941,875.00 99.96188888889 

SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 2.18% (M) - 9300 50,000,000.00 49,980,944.44 
9311 49,941,875.00 99.96188900000 

* MARKET = 
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CURR ACCR INT 
PRICE SOURCE 
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3 70:7 923' 492 
SUNGARD 
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33), 066:6:7 
SUNGARD 
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SUNGARD 
Be NO 4s FA? 
SUNGARD 


40,041 267 
SUNGARD 
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CLT ¥5/" CoOsUNET ¥ OF SAN ERAN CC Ll S € 0 
M R DANTIEL D Av, Y¥ Aa 5a 55: 4a 4-4 8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
-PTMKT ) 
INVESTMENTS OUTSTANDING AS OF 07/31/03 
MAJOR SORT KEY IS ICC# 

NVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
[UMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39740 FMC DISCOUNT NOTES 313396KAO 19 100 1.0000 15,000,000.00 14.,.99'8,.366...67 
07/17/03 08/05/03 40 000 1.0005 14),.992),083..33) 99... 98972 LTE ed 
39720 FMC DISCOUNT NOTES 313396KH5 al) 100 - 9800 50,000,000.00 49,98'5.,027'..78 
07/09/03 08/12/03 42 000 - 9809 49,,953;, 722.22 99.97005555556 
39486 FMC DISCOUNT NOTES 313396KT9 19 100 1.3200 31,000,000.00 310,982), 278.533 
11/08/02 08/22/03 40 000 1.3340 30673 776.67 99'°942833'3:3333 
39719 FMC DISCOUNT NOTES 313396LE1 1:9) 100 - 9750 50,000,000.00 49,956,444.44 
07/08/03 09/02/03 42 000 -9765 49,924,166.67 99.91288888889 
39689 FMC DISCOUNT NOTES 3133 96NE9 19 100 -8700 30,000,000.00 2'9'729'3'5),3'3'3'53:3 
06/25/03 10/20/03 40 000 8725 29,915,175.00 99.78444444444 
39726 FMC DISCOUNT NOTES 313396PF4 19 100 1.0000 27,000,000.00 26,.923 ,-62:2:.50 
07/10/03 11/14/03 42 000 1.0035 26;,.904,,750:.00 <99'.°71'7'083:333'3:3 
‘UBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 8.83% (M) 1.0182 203,000,000.00 202,781,063.05 
1.0218 202,363,673.89 99.89214900000 
39686 BK AMER CD 06050E5L5 19 100 - 9000 50,000,000.00 4:9,.997',, 4815.13 
06/25/03 08/12/03 40 000 9000 50,000,000.00 99.99497026041 
39687 BK AMER CD 06050E5L5 a9) 100 9000 25,000,000.00 245,998), F425 5:7 
06/25/03 08/12/03 40 000 9000 25,000,000.00 99.99497026041 
39728 WFB CD 94975UFY8 aus) 100 1.0200 50,000,000.00 49,999,449.41 
07/14/03 08/13/03 40 000 1.0200 50,000,000.00 99.99889882100 
39729 WFB CD 94975UFY8 19 100 1.0200 50,000,000.00 49),399'9', 449 (4% 
07/14/03 08/13/03 40 000 1.0200 50,000,000.00 99.99889882100 
39730 WFB CD 94975UFY8 19 100 1.0200 50,000,000.00 49,999,449.41 
07/14/03 08/13/03 40 000 1.0200 50,000,000.00 99.99889882100 
39731 WFB CD 94975UFY8 als) 100 1.0200 50,000,000.00 49.,919'9.,.4:4°9). 41 
07/14/03 08/13/03 40 000 1.0200 50,000,000.00 99.99889882100 
39732 WFB CD 94975UFY8 pee) 100 1.0200 50,000,000.00 49,999,449.41 
07/14/03 08/13/03 40 000 1.0200 50,000,000.00 99.99889882100 
39743 WFB CD 94975UFY8 19 100. 1.0200 35,000,000.00 34,999,614 .59 
07/24/03 08/13/03 40 000 1.0200 35,009,911 505 99°. 9:9'889:8'8i211010 
39733 WFB CD 94975UGD3 19 100 1.0200 50,000,000.00 497,999), VA e66 
07/15/03 08/21/03 40 000 1.0200 50,000,000.00 99.99822332155 
39734 WFB CD 94975UGD3 Bl) 100 1.0200 50,000,000.00 49°, 9997 11 26:6 
07/15/03 08/21/03 40 000 1.0200 50,000,000.00 99.99822332155 
39735 WFB CD 94975UGD3 19 100 1.0200 50,000,000.00 49", 9997171): 66 
07/15/03 08/21/03 40 000 1.0200 50,000,000.00 99.99822332155 
39736 WFB CD 94975UGD3 19 100 1.0200 50,000,000.00 4:9) 99:9: 111 16/6 
07/15/03 08/21/03 40 000 1.0200 50,000,000.00 99.99822332155 
39737 WFB CD 94975UGD3 19 100 1.0200 50,000,000.00 Q97,-9'9'9 all 66 
07/15/03 08/21/03 40 000 1.0200 50,000,000.00 99.99822332155 
39738 WFB CD 94975UGD3 19 100 1.0200 20,000,000.00 19,999,644.66 
07/15/03 08/21/03 40 000 1.0200 20,000,000.00 99.99822332155 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 27.45% (M) 1.0057 630,000,000.00 629,988,292.30 
1.0057 630,009,911.05 99.99814200000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


6,250.00 
SUNGARD 
3:1 7:3'0'5..:5'6 
SUNGARD 
3:02)73535.33 
SUNGARD 
32,500.00 
SUNGARD 
26,825.00 
SUNGARD 
16,500.00 
SUNGARD 


46,250.00 
SUNGARD 
23% £2:5,.0/0 
SUNGARD 
25,500.00 
SUNGARD 
25,500.00 
SUNGARD 
25,500.00 
SUNGARD 
25,500.00 
SUNGARD 
25,500.00 
SUNGARD 
17 7 85.01.00 
SUNGARD 
24,,.083°.33 
SUNGARD 
24,083.33 
SUNGARD 
2450.8 345313 
SUNGARD 
24:5;08'3\..3:3 
SUNGARD 
24,083. 3'3 
SUNGARD 
97,633.33 
SUNGARD 
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Car DAY 4/ G7 O,Ui NAY. OF SAN EoRTAN GC iS Go 
MR. DANIEL DALY 415-554-4487 
. INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 
RPTMKT) RUN: 08/05/03 00:04:00 
INVESTMENTS OUTSTANDING AS OF 07/31/03 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
39741 PUBLIC TIME DEPOSIT 19 LOO" - 16. 3:0'0:0 100,000.00 99: 522.92 621.539 

07/15/03 01/15/04 60 000 1.3000 100,000.00 99.51291666667 SUNGARD -487.08 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (M) 1.3000 100,000.00 99) 912592 61.39 -00 

1.3000 100,000.00 99.51291700000 48:7 ..08 

GRAND TOTAL 2.0035 2285105000.00 2295261096.42 1,197; 299'.50 19,696,564.13 


2.1101 2274230736.47 100.4444480000 ~61:5.,964). 1:9 
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4 Te : ‘ 
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SIRPT) 


[NVSMT 
NO. 


IBTOTAL 


331942 
38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
S39 
38473 
38474 
38476 
38477 
38708 
38718 
38764 
38797 
38803 
38805 
38806 
38807 
37-9419) 
38273 
38274 
38275 
38276 
38810 
39708 
39709 
39711 
39748 
39749 
39750 
S197 5: 


DESCRIPTION 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 


T NOTE (88.20) 
T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 
T NOTE (99.13) 
T NOTE (99.13) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.12) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (99.17) 
T NOTE (99.22) 
T NOTE (99.22) 
TNOTE 4 ((9.9.3.2:2') 
T NOTE (99.22) 
T NOTE (101.30) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.17) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.28) 


Git Y*/°Co UN T Y¥ 
DANIEL D 


MR. 


912795NG2 
912795NG2 
912795NG2 
912795NG2 
912795NQ0 
912795NR8 
912795NS6 


11 TREASURY BILLS 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
912827506 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
912827506 
912827506 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
912828BC3 
912828BC3 
912828BC3 
912828BE9 
912828BE9 
912828BE9 
912828BE9 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


2535 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


MAJOR 


MATURITY 
(TICKER) 
08/07/03 
08/07/03 
08/07/03 
08/07/03 
10/02/03 
10/09/03 
10/16/03 


12.03% 


08/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
06/30/05 
06/30/05 
06/30/05 
07/31/05 
07/31/05 
07/31/05 
07/31/05 


OF Ss 
AL Y 


SORT KEY 


PURCHASE 
DATE 
02/06/03 
02/06/03 
02/06/03 
02/19/03 
06/06/03 
06/06/03 
06/06/03 


(C) 


09/27/94 
05/15/01 
05/15/01 
05/16/01 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
02/16/99 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
02/16/01 
02/23/01 
03/29/01 
04/16/01 
04/17/01 
05/01/01 
05/01/01 
05/01/01 
11/15/99 
05/10/00 
05/10/00 
05/10/00 
05/10/00 
05/02/01 
06/30/03 
06/30/03 
06/30/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 


448 7 


99.409 
99.409 
99.409 
99:74:51. 
99.67 2 


88.625 
99.477 
99.461 
99.461 
99.398 
99.406 
99'.359 
9929'7 
99.594 
99\..6:21: 
99.375 
95.828 
95\.:8:2'8 
95.828 
95:.547 
9:9); 3:28 
919). 797 
100.625 
100.688 
10:0'..359 
100.445 
100.422 
100.430 
9:7). 53:1 
94°.'657-2 
94.656 
94.672 
94.672 
MONE. O22 
99.484 
99.484 
99 Si! 
che hoatfakak 
Oe rasiziual 
CE aetiabat 
S952 


AN FRANCISCO 
415-554 - 
INVENTORY 
7/31/03 

IS Icc# 
SAF/ CUPN TRDNG 
PURP RATE YIELD 
O00? L070) “162077 
OOO. 2.2700 4 277 
000: 91.270. 17:7 
000 1.170 1.176 
000 1.005 1.008 
000 1.000 1.003 
000 1.000 1.004 
P1245 1:30 
000 5.750 7.520 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 4.750 4.892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 5.250 5.882 
000 5.250 6.788 
000 5.250 6.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
000 1.125 1.387 
OOO; > desd2'5) 41.3387 
COOL Si S25. Ale ssi63 
000 1.500 1.648 
000 1.500 1.648 
000 1.500 1.648 
000 1.500 1.576 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 


5,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
35,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


08/05/03 


PAGE: HE 
OO: OSs 


BOOK VALUE 


49,704,250.00 
49,704,250.00 
49,704,250.00 
497 P2003) 15) 00 
24,917,645 ...8:3 
24,913,194.44 
24), 908,333.33: 


4,431.25 
49',738,281):25 
24,865,234.38 
19,892,187.50 
Va, 90:9, 765.63 
14, 910) 93:7 250 
14,903); 9:06:.'2'5 
1:9) ,,8:5'9',,3075:,0'0 
14),93'9'°-0 62°. 50 
24,905,273.44 
14), 9:0'6:, 2'50)..0'0 
14,374,2178%.:75 
14),.3°74., 218). 75 
4G Tae 28S 
147,332; 031.25 
221 IBY AST 0 
di, 963;7 43°75 510 
10,062,500.00 
10,068,750.00 
2:51, 0189), 28431 57/5 
215), delals 3 )2'Bt 3 
25), 0S: 4168-75 
25), 207, (42-488 
19), 5:0'67;,,2:5:0' 010 

9,467, 187'.50 
9,465,625.00 
DAG 77 48/7150 
18,934 5.3 7:5:..010 
5:0), 9160), 93) 74.2510 
p94 8G 450: 
pis 2 We hier Vey eG) 
SAP 83157, 93 7.5.0 
14,956,640.63 
14,,956,'640.63 
14+,°95'6),64:0).6)3 
14,977,734.38 
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BTOTAL 


39739 
39742 
39718 
SOT 27 
39716 
39715 
3:96 7:7 
39678 
39690 


BTOTAL 


ehh pied) 


BTOTAL 


39740 
3:9;7:210 
39486 
39719 
39689 
39726 


BTOTAL 


39686 
39687 
39728 
3\9:77:2:9 
39730 
319-3 
39732 
39743 


DESCRIPTION 

T NOTE (99.28 
T NOTE (99.28 
T NOTE (99.28 
T NOTE (99.28 
T NOTE (99.23 
T NOTE (99.28 
T NOTE (95.24 
(Inv Type) 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
(Inv Type) 41 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


Gr 
MR 


912828BE9 
912828BE9 
912828BE9 
912828BE9 
912828BE9 
912828BE9 
9128277F3 


12 TREASURY NOTES 


313588KH7 
313588KL8 
313588KX2 
313588KYO 
313588LA1 
313588LE3 
313588LFO 
313588LF0 
313588NV3 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313384KL2 


(Inv Type) 

FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
(Inv Type) 


BK AMER CD 
BK AMER CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


313396KAO0 
313396KH5 
313396KT9 
3133 96LE1 
313396NE9 
313396PF4 


44 FMC DISCOUNT NOTES 


06050E5L5 
O06050E5L5 
94975UFY8 
94975UFY8 
94975UFY8 
94975UFY8 
94975UFY8 
94975UFY8 


100 
100 
100 
100 
100 
100 
100 
100 
100 


YY / COU NT Y 

DANTIEL D 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF Ss 
AL Y 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
07/31/05 07/31/03 
07/31/05 07/31/03 
07/31/05 07/31/03 
07/31/05 07/31/03 
07/31/05 07/31/03 
07/31/05 07/31/03 
11/15/06 05/15/02 
35.60% (C) 
08/12/03 07/17/03 
08/15/03 07/23/03 
08/26/03 07/02/03 
08/27/03 07/11/03 
08/29/03 07/01/03 
09/02/03 07/01/03 
09/03/03 06/05/03 
09/03/03 06/05/03 
11/04/03 06/25/03 
13.57%(C) 


100 08/15/03 07/01/03 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 


2.20% .(C) 
08/05/03 07/17/03 
08/12/03 07/09/03 
08/22/03 11/08/02 
09/02/03 07/08/03 
10/20/03 06/25/03 
11/14/03 07/10/03 

8.90% (C) 
08/12/03 06/25/03 
08/12/03 06/25/03 
08/13/03 07/14/03 
08/13/03 07/14/03 
08/13/03 07/14/03 
08/13/03 07/14/03 
08/13/03 07/14/03 
08/13/03 07/24/03 


4487 


997.875 
9:97:.8575 
95.734 


9:9: 94:7 
9:95 910"7 
98.948 
99.848 
CER a alsz) 
99.647 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.028 


AN ERAN GC DTS. €' oO 
40 165s s2r5o5) ai = 
INVENTORY 
7/31/03 
CUPN TRDNG 
PURP RATE YIELD 
000 1.500 1.564 
000° 1.4500). 1.564 
000 1.500 1.564 
000". 1.500 2.564 
000° LT.500) 1.564 
000 1.500 1.564 
000 3,500 4,559 
3.780 4.079 
000 = 970 S72: 
000 950 ~ 952 
000 . 960 +961 
000 = 970 OTL 
000 - 960 962 
000 - 960 »962 
000 1.070 1.073 
OOO! 070: —1.:0:73 
000 -850 853 
979 980 
000 930 = 93a 
93:0 293d 
000 2.000 1.002. 
000 - 980 981 
O00. 2.320) (1.334 
000 StS +276 
000 870 82, 
000 1.000 1.004 
20258; “45 .:0'2:2 
000 900 900 
000 - 900 900 
000 1.020 1.020 
000) 2.020) 2.1020 
O00F 10208 ¥55.02.0 
OOO 020.2020 
000 1.020 1.020 
0005-10205 - 15020 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 


45,000,000.00 
50,000,000.00 
35,000,000.00 

6,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
18,000,000.00 
15,000,000.00 


15,000,000.00 
50,000,000.00 
31,000,000.00 
50,000,000.00 
30,000,000.00 
27,000,000.00 


50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 


08/05/03 


PAGE: 2 
00:03:41 


BOOK VALUE 


14,981,250.00 
14°, 98Ay:2:5:0:2,0,0 
14,, 98:1,,250}..0:0 
14, 981, 250:..00 
14,981 .,250'..00 
1L4:,.984..,250'.:0.0 
ANT) 8'6:7, 7-487. 55:0 


44,968,475.00 
49, 969,,652:. 7:8 
34,948,666.67 

5,992,401.67 
4:9),.9217.333 53:3 
3'95,'93'2,,8:0:0'..0'0 
49,866,250.00 
17,951,850.00 
1:45,9'5:3)7,2.510 50:0 


477.9192 7.0 83:23:38 
49) ISS, 022 822 
3107673, POO 
49,924, 166..6:7 
295,925, .47:531010 
26,904,750.00 


50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
3'5),010:9), Sila O5 
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Clr er YY / 76.0 ULNe TY OF SAN FRAN GIS ¢€1oO 
MR. DANIEL DALY 415-554-4487 PAGE: 3 
IRPT) TeNoVe ES 29M NT INVENTORY RUN: 08/05/03 00:03:41 
INVESTMENTS OUTSTANDING AS OF 7/31/03 
MAJOR SORT KEY IS ICC# 


NVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39733 WFB CD 94975UGD3 100 08/21/03 07/15/03 000 1.020 1.020 100.000 50,000,000.00 50,000,000.00 
39734 WFB CD 94975UGD3 100 08/21/03 07/15/03 000 1.020 1.020 100.000 50,000,000.00 50,000,000.00 
39735 WFB CD 94975UGD3 100 08/21/03 07/15/03 000 1.020 1.020 100.000 50,000,000.00 50,000,000.00 
39736 WFB CD 94975UGD3 100 08/21/03 07/15/03 000 1.020 1.020 100.000 50,000,000.00 50,000,000.00 
39737 WFB CD 94975UGD3 100 08/21/03 07/15/03 000 1.020 1.020 100.000 50,000,000.00 50,000,000.00 
39738 WFB CD 94975UGD3 100 08/21/03 07/15/03 000 1.020 1.020 100.000 20,000,000.00 20,000,000.00 
BTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 27.10%.(E) 1.006 1.006 100.002 630,000,000.00 63:0, 0:0'9',-94:1'..0'5 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
BTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 1.300  2:°300 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSses SSSSS5 SSSSEe= SSSSeSeeeSeeSeSeSSSseee HSS Sees seeseseeeee== 
ASSETS FIXED 2.004 2.111 997.524 2,285,105,000100 (2.,.274.,:230,736. 47 
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Cele Ly, /-iG20lU NEL Yi OF SAN FE RA N-C IS -€ © 
MR. DANIEL DALY 41 756 = 5.7534" = 4) ia 8. 7 PAGE: 1 
9IRPT) INVESTMENT INVENTORY RUN: 08/05/03 00:03:41 
INVESTMENTS OUTSTANDING AS OF 7/31/03 
MAJOR SORT KEY IS BANK 


(NVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
JBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS SS). Se SS i ee SS Se 
ASSETS FIXED 1.300 1.300 100.000 100,000.00 100,000.00 
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ACTIVE TRANSACTIONS 


39529 


3.95310 


3.9531 


3953/5 


39539 


39541 


39542 


39543 


39544 


39589 


39650 


39651 


39654 


39655 


39656 


39657 


39658 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.22) 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FNMA DISCOUNT NOTES 


WFB CD 


WFB CD 


WFB CD 


WFB CD 


BOF CD 


BOF CD 


Cll Y /-6 OU N Tey 


M 


D AUN] £EV GL 


F 


DALY 


AN 
4 


DETAIL TRANSACTION REPORT - 


FUND: 


07/01/03 


100 


BANK BROK MATURITY TRADE/ 


CASH DATE 
19 40 
EY. 45 
19 40 
Lg 87 
a) 40 
19 42 
9 40 
19 40 
19 40 
19 40 
ae) 40 
19 42 
1.9 

40 
19 

40 
19 

40 
19 

40 
19 40 
ab) 40 


/ ENTRY 


02/15/04 
07/29/03 
07/10/03 
08/01/03 
07/10/03 
08/01/03 
07/10/03 
08/01/03 
07/17/03 
07/14/03 
07/24/03 
08/01/03 
07/31/03 
07/15/03 
07/31/03 
07/15/03 
07/31/03 
07/22/03 
07/31/03 
07/29/03 
08/14/03 
08/01/03 
07/30/03 
08/01/03 
07/01/03 
08/01/03 


08/01/03 
07/01/03 
08/01/03 


08/01/03 
07/01/03 
08/01/03 


08/01/03 
07/01/03 
08/01/03 


08/01/03 
07/14/03 
08/01/03 
07/15/03 
08/01/03 


SETTLE 


07/31/03 
07/31/03 
07/10/03 
07/10/03 
07/10/03 
07/10/03 
07/10/03 
07/10/03 
07/14/03 
07/14/03 
07/24/03 
07/24/03 
07/15/03 
07/15/03 
07/15/03 
07/15/03 
07/21/03 
07/21/03 
07/29/03 
07/29/03 
07/31/03 
07/31/03 
07/30/03 
07/30/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/14/03 
07/14/03 
07/15/03 
07/15/03 


TO 


FRANCISCO 


07/31/03 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


TXN COUPON 
TYP YIELD 


SALE 


MAT 


MAT 


MAT 


SALE 


MAT 


SALE 


SALE 


SALE 


SALE 


SALE 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


MAT 


MAT 


4.750 
4.825 
1.205 
L.21:2 
1.210 
Dy, 27 
1. 2:05 
a 22 
eS 
2182 
1.550 
13.162 
De 5:5 
1.262 
1...455 
1.162 
1.1255 
1.162 
10) 
De Le 
1.170 
Ase a 
L275 
279 
1.240 
1.230 
1.240 
1.23'0 
1.240 
L230) 
1.240 
di 23:0 
1.240 
1.523'0 
1.240 
1.2310 
1.240 
14:23'0 
1.240 
1.2310 
1.240 
1.240 
1.240 
2/410 


1 25t 5-57 45 = 
FIXED INCOME 
PAR VALUE 


ORIGINAL FACE 


-15,000,000.00 
-30,000,000.00 
-25,000,000.00 
-25,000,000.00 
-35,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-20,000,000.00 
-10,000,000.00 


-40,000,000.00 


=3 1700070100700 


-60,000,000.00 


-50,000,000.00 


-40,000,000.00 


-10,000,000.00 


-50,000,000.00 


448 7 


BOOK VALUE 


PREM / (DISC) 
-14,950,781.25 
49,218.75 
-29,817,241.67 
=24 ,852, 1112.91 
=24,852,722:22 
-34,798,944.44 
201,055.56 
-49,716,062.50 
-49,708,041.67 
291,958.33 
-49,708,041.67 
291,958.33 
-49,708,041.67 
291,958.33 
-19,882,350.00 
117,650.00 
-9,942,800.00 
57,200.00 
-39,881,194.44 
-527.00 
-31,001,067.78 
-960.00 
-60,008, 266.67 
-650.00 
-50,018,944.44 
-520.00 
-40,015,155.56 
-10,000,000.00 
-50,000,000.00 


PAGE: 1 
RUN: 08/05/03 00:03:32 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=3:26, 726.52 


-1:82;, 758 ..33 


-147,888.89 


=147;,.277 78 


=197 , 628:5 4'8 


=2837.93'7 250 


=2:667; 2°91 “66 


-266,291.66 


=2: 19% 96766 


=11.6 73'510...010 


-52;,650:.:0:0 


-118,805 56 


527.00 
-64,066.66 


960.00 
-117,800.00 


650.00 
=867, 091572 


520.00 


-68,888.88 


-20,666.67 


-21'05,,,055.56 


SETTLEMENT 

=3 4:9) 2:1 807.5 
I'5*, 62164 °7.26%., 52 
30,000,000.00 
25,000,000.00 
25,000,000.00 
=1,006.25 
349977 Di Dod 
50,000,000.00 
=6173:3)3i.,3'4 
49,980,666.67 
-6,333:.34 
49,980,666.67 
= 4° O20 78 
49,987,986.11 
S222. 22 

L975 9'9'85 9:22) 2:2 
-1,244.44 
9,996,694.44 
40,000,000.00 
31,065,134.44 
60,126,066.67 
50,105; 055.56 
40,084,044.44 
10,020,666.67 
5077 20S O55). 5:6 


{aes FITTS 
artnet etre 


$s  Seyra ite t ate 


4 


so 


se ores 
eryanea 
Oe VG! Wa 


ap\or ey 
ei\er(o 
OFF Oi 
S\* >aves 
onto. 
oe\re Voy 
Os\te\o3 
wa \27\0 
O3S\FIL.07 
O3\3T 07 
Ga\t2\02 
Os\72\0> 
25 7a%09 


e107592 

6A‘ oe 0F 
93374 \¢ 
to), E85, 

a ee | ®? 

a 

< 

3 oe i 
i 


“es\er\es 


aavorhe2 
eeriey 
SL5G?\ oF Bye 
da Let? 
“YqeTsna 

Piizewai 
iva\ sF5RS- 
G\'7 5SE 

O4\2F\>) overs 
on\eseee 


¢ 


Wa 


Ms\5a\G1 Bers 
i\FF\EF 
Sa\=s {es Gres 


CA\3e*at 


Aa 2579 = S 
’ cs ; 
rs, 229 +P FST 
~<a ) 
¥ my 
4 ers 


339 


"239 
“a8¢ 


ee 


a” ase ob ~ eo" be 


340 +37 Ne’ SoG Oe: =37"90)™ 


ae 
742 
Tez 
14h <Fa*900 


40° ond ose ao ~ yates’ 
Bead ei 


600: 99. +2'Ras" 


Pa: 7x4" 
’ 76°08" 590 ot -Ta- OSs 
a he: B51 
°ss » Goo" OOS" Fo -¢r* 188 
237 
mk | a jj; =<¢a 
O° a08 re) my 4s o 
a ~ ~ > J 
a" oo! y¢ 
- “ 
a oO 2% 
Lore 2 yi & o 
a 
vii es 
eal 
+5 ‘ a ‘ 
i ' 
Wigi¢ = 
: ’ f 
JaTR! 
2 
a 
a J - 


BS Oy 


- th 
benae — 


eats.” 


yas=¢e - -3ye* aeeee 


S00 GF. 


e2on-¥ a 3 
en u 
= 
320 3? 
ag2°% aed 
n° F3 
ay 2s 
Tent 7 
ee 2u6 
Sa =a = 
1o3 (Fe 
& qe 
oe 
i? s 


ate 


741 


i | 
Gy. 
or i) 
ta 


zs" tp Gb 
-#r6' 229706 


Es 


¢? 


o 


2° ods 358295 
4 0gs-ae 

45 veg ese ey 
a*333 9° 

+s sts" GRE © 


i ee 


ACTIVE TRANSACTIONS * 


39660 
39661 
39662 
39663 
39676 
39683 
39688 
39699 
39700 
39701 
39702 
39704 
39705 
39706 
39707 
39710 
39713 
39714 
3:97.55 
39716 


3:9) 7y7 


DESCRIPTION/POOL# 
MEMO 

BOF CD 

BOF CD 

BOF CD 

BOF CD 

FMC DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


T NOTE (96-5) 

T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.23) 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


Cer TY -/eC 0 UN TY 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19) 40 

19 42 

19) 40 

19 40 

19 42 

19 40 

19 40 

19 40 

19 40 

19 40 

1:9 40 

19 42 

19 40 

19 40 

19 40 

19 40 

IS) 40 

al) 40 

19 40 


DANIEL 


F 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
07/31/03 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


07/15/03 
08/01/03 
07/15/03 
08/01/03 
07/15/03 
08/01/03 
07/15/03 
08/01/03 
07/08/03 
08/01/03 
07/03/03 
08/01/03 
07/03/03 
08/01/03 
05/31/05 
07/30/03 
06/30/05 
07/14/03 
06/30/05 
07/14/03 
06/30/05 
07/14/03 
06/30/05 
07/14/03 
06/30/05 
07/14/03 
06/30/05 
07/14/03 
06/30/05 
07/30/03 
06/30/05 
07/30/03 
06/30/05 
07/29/03 
06/30/05 
07/14/03 
06/30/05 
07/14/03 
09/02/03 
07/07/03 
08/29/03 
07/07/03 
08/15/03 
07/07/03 


07/01/03 


100 


TRADE/ 
SETTLE 


07/15/03 
07/15/03 
07/15/03 
07/15/03 
07/15/03 
07/15/03 
07/15/03 
07/15/03 
07/08/03 
07/08/03 
07/03/03 
07/03/03 
07/03/03 
07/03/03 
07/31/03 
07/31/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 
07/30/03 
07/30/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 
07/01/03 


TO 


TXN COUPON 


TYP YIELD 
MAT 1.240 
1.240 
MAT 1.240 
1240 
MAT 1.240 
1.240 
MAT 1.240 
1.240 
MAT 1.160 
1.162 
MAT 15 
a. LA6 
MAT 1.070 
L.'0:7-1 
SALE 1.250 
Sead 
SALE 1.125 
L270 
SALE 1.125 
1.263 
SALE 1.125 
1.265 
SALE 1.125 
1265 
SALE 1.125 
1..3'0'5 
SALE 1.125 
1.308 
SALE 1.125 
aCe peoitSiar/ 
SALE 1.125 
1.387 
SALE 1.125 
i305 
SALE 1.125 
3 ON? 
SALE 1.125 
1.268 
PURC - 960 
EQOA 
PURC . 960 
- 962 
PURC - 930 
oedsyal 


PRA N ¢ 178° € 0 


58> 5 54 = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-45,000,000.00 
-22,000,000.00 
-15,000,000.00 
-2,000,000.00 
-25,000,000.00 
-25,000,000.00 
-25,000,000.00 
=2'5,,'0010:,,0:0:0:. 010 
-25,000,000.00 
=2'5;,'0'0'0,:0'00. 010 
-10,000,000.00 
-10,000,000.00 
-25,000,000.00 
-25,000,000.00 
-25,000,000.00 
40,000,000.00 
50,000,000.00 


50,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
=44.,,9'21;,7'0:0'. 0:0 
= 21571979); /5:5:8:2.3'3 
14,990), 1°91..:6:7 


=15,92'4565:6).09 
15123453: 2-91. 
247,928,750", 0.0 
WAN 291000 
24g. 93'2, 2510/00 
67,750.00 

= 2.47, 9371, 0:93)./010 
68,907.00 
-24,931,000.00 
69,000.00 

= 24,911 5'0:0:. 00 
88,500.00 

=2'4>, 910}, 22:2, 010 
89,778.00 

=97, 9487 7437>. (50 
51,562.50 
97-9488 493i 50 
51,562.50 
=2'47,-9'2'1';,:5:0:0'.'0'0 
88,500.00 
-24,910,250.00 
89, 750)..00 

+247, 92'9),750%'0.0 
10%72510;..0'0 
3'9%-93i2), 8100700 
-67,200.00 

a OO 2 SS Bass 
-78,666.67 
495941, (83/5010 
= 519), 25010 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=110:'57,055...5:6 
=1'0'57/0'5:5:55'6 
-105,,,055.4.56 
=105,,055 .56 
-78,300.00 
-20,441.67 

-9, 808.33 

= 2), D243 3S 
= 105 6:99.25 73 
= 107, 56:9'9:., 73 
=OG 699% 73 
= 10: 56:9:9' 73 
= OV, O9I9K 7/3 
O69: 973 

= 9), 41 61910 

$9), 42 1'62 9/0 
IAPs PAY leas HS) 
= 07, 69973) 


= hOFI6 997.3: 


08/05/03 


PAGE: 2 
00:03:32 


(GAIN) /LOSS 
SETTLEMENT 


5107, 2:05;,.055... 56 
50, 105,055.56 
507,205,055 .'5'6 
50),105,,055.56 
45,000,000.00 
22,000,000.00 


15,000,000.00 
=6:7 ;,9.2:01.7'5 
9915), O04 o47 
4,922.00 
9314 52-7 ail 
8,421.75 
934, 52'7...98 
7,265.00 
93°4),5:2957'2°73 
ipl i eS 
93/45/5127 798 
= 123, 328i. 215 
935445275. 918 
= 13),'6:0'6;,:0'0 
934,527.73 
2537.3:910).10:2 
93124, 523). 78 
25,000.00 
932,914.40 
T2:65,9'4:3' 6/5 
808,084.24 
7, 906.25 
913,043.48 
Seo, 
93°41, /52'7)./8'6 
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ACTIVE TRANSACTIONS 


39718 


3.91719 


3:97:20 


89721 


39722 


39:23 


39724 


39725 


39726 


3:9°727 


39728 


39729 


39730 


39731 


39732 


394/33 


39734 


DESCRIPTION/POOL# 


MEMO 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 


(99% 


(919: 


(9:9: 


(99. 


(99% 


19) 


19) 


19) 


19) 


19) 


* 


GrlTy/ co UN TY 


M 


R 


DANIEL 
DETAIL TRANSACTION REPORT - 
07/01/03 


FUND: 


oO 
DALY 


F SAN 
A <1. 54-". 5. 53 4, = 
FIXED INCOME 


TO 07/31/03 


SETTLEMENT DATE BASIS 


100 


BANK BROK MATURITY TRADE/ 


CASH DATE 
Ig 40 
19 42 
a) 42 
19 40 

40 
19 45 

40 
19 87 

40 
19 89 

40 
19 42 

40 
19 42 
19 40 
19 40 
19 40 
1:9 40 
19 40 
19 40 
59 40 
19 40 


/ENTRY 


08/26/03 
07/07/03 
09/02/03 
07/07/03 
08/12/03 
07/10/03 
06/30/05 
07/10/03 


07/14/03 
06/30/05 
07/10/03 


07/14/03 
06/30/05 
07/10/03 


07/14/03 
06/30/05 
07/10/03 


07/14/03 
06/30/05 
07/10/03 


07/14/03 
11/14/03 
07/10/03 
08/27/03 
07/14/03 
08/13/03 
07/14/03 
08/13/03 
07/14/03 
08/13/03 
07/14/03 
08/13/03 
07/14/03 
08/13/03 
07/14/03 
08/21/03 
07/14/03 
08/21/03 
07/14/03 


SETTLE 


07/02/03 
07/02/03 
07/08/03 
07/08/03 
07/09/03 
07/09/03 
07/10/03 
07/10/03 
07/14/03 
07/14/03 
07/10/03 
07/10/03 
07/14/03 
07/14/03 
07/10/03 
07/10/03 
07/14/03 
07/14/03 
07/10/03 
07/10/03 
07/14/03 
07/14/03 
07/10/03 
07/10/03 
07/14/03 
07/14/03 
07/10/03 
07/10/03 
07/11/03 
07/11/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/14/03 
07/15/03 
07/15/03 
07/15/03 
07/15/03 


POOLED FUNDS 


TXN COUPON PAR VALUE 


TYP YIELD ORIGINAL FACE 

PURC 960 35,000,000.00 
961 

PURC -975 50,000,000.00 
«976 

PURC -980 50,000,000.00 
981 

PURC -1.125 10,000,000.00 
1.342 

SALE 1.125 -10,000,000.00 
1,342 

PURC 1.125 10,000,000.00 
1.342 

SALE 1.125 -10,000,000.00 
ais St4' 2 

PURC 1.125 10,000,000.00 
Ls 42 

SALE 1.125 -10,000,000.00 
i. 342 

PURC 1.125 10,000,000.00 
1.342 

SALE 1.125 -10,000,000.00 
1.342 

PURC 1.125 10,000,000.00 
1.342 

SALE 1.125 -10,000,000.00 
1.342 

PURC 1.000 27,000,000.00 
1.004 

PURC «910 6,000,000.00 
27D 

PURC 1.020 50,000,000.00 
1.020 

PURC 1.020 50,000,000.00 
a 02:0) 

PURC 1.020 50,000,000.00 
1.020 

PURC 1.020 50,000,000.00 
di, 40/210 

PURC 1.020 50,000,000.00 
1.020 

PURC 1.020 50,000,000.00 
1.020 

PURC 1.020 50,000,000.00 
1.020 


Pek AN. € iL7S 76-0 
4487 


BOOK VALUE 


PREM / 


34,948,666 
=51.,.3:3:3 
49,924,166 
=19:;:8:3)3 
4:9) /9'5:3.,.7:2'2 


=46, 277. 
9,960,869. 
=3'9, 13:0). 
=/9',, 96.0;,-8'6.9.. 
395,130). 
9,960,869. 
=3'9),.1'3:0'. 
-9,960,869. 


39,130 


9.7 '9'610';.B8:'69). 
39 SOK 


=9, 960,869 


319;,,.1'3'0'. 
9, 960,869: 
3319 pel Ore 
39:7 960;,,8:69%. 
3193: L310i5 
9), 960;,/86:9:. 
SSO epL SiON 
=9)7, 96:0, 86:9). 


3'9),,4'3:0 


26,9104), 27/510). 
2195, ,/2'510%. 
57992, 4.015, 
= 1,098; 
50,000,000. 


50,000,000 


50,000,000 


50,000,000. 
50,000,000. 


50,000,000. 


50,000,000 


(DISC) 


= 6uf 
rie fe) 
-67 
233 
a2 
78 
57 
43 
5:7 
43 
57 
43 
5:7 
43 
57 
43 
Bho) 
43 
57 
43 
57 
43 
57 
43 
5a 
43 
00 
00 
67 
33 
00 


00 


-00 


00 


00 


00 


-00 


RUN: 


08/05/03 


(INTEREST) 
AMORT/ (ACCRET) 


= eee 


=1 22:2, 


eee are 


=Lpee 2 


=a ae 


83 


82 


Bis 


-82 


-82 


PAGE: 3 
010:5:0'3%: 3:2 


(GAIN) /LOSS 
SETTLEMENT 


-34, 948 ,666...6'7 


=4'9),/924 7 166.. 6:7 


-49.,953 , 7.22. 2:2 


=.9),/9.610;,.8:6:9'.:57 


=3.402:5:.:0:0 


9, 965,217.40 


=9 9607869 57 


=314, £25'..00 


9,965. , 2447 ..3:9 


='9),/960),'Bi6'9.25:7 


-3), 125:..010 


9,965, 21:7...3'9 


=9 ,/960 869 57 


=3y, 12500 


9,965),.2457..3:9 


={9:,:9/610;,/8:16'9..577 


ae) pl br Absyey 0)(0) 


9 91615, 22057 39 
-26,904,750.00 
=.5,,19'92., 4100. 16:7 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 


-50,000,000.00 
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ACTIVE TRANSACTIONS * 
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397347 


39738 


3:97:39) 


39740 


39742 


39743 


39744 


39745 


39746 


39747 


39748 


39749 


39750 


39751 


39752 


3'9'7 53 


DESCRIPTION/ POOL# 
MEMO 


WFB CD 
WFB CD 
WFB CD 
WFB CD 
FNMA DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
WFB CD 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


BNY INT (337.18) 


T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.28) 
T NOTE (99.28) 


T NOTE (99.28) 


Cob Ty «/ (CO °UMN LY 


M 
BANK BROK 
CASH DATE 
al) 40 
vg 40 
19 40 
L'9 40 
19 40 
19 40 
ali) 40 
1'9 40 
19 40 
40 
19 40 
40 
AUS 40 
40 
19 99 
99 
19 40 
AEE) 89 
A) 43 
ake) 43 
IES) 43 
ikl) 89 


OF SAN ER AN Cr S'C!0 

DANIEL DAL ¥ 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

07/01/03 TO 07/31/03 

SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
08/21/03 07/15/03 PURC 1.020 50,000,000.00 50,000,000.00 
07/14/03 07/15/03 1.020 
08/21/03 07/15/03 PURC 1.020 50,000,000.00 50,000,000.00 
07/14/03 07/15/03 1.020 
08/21/03 07/15/03 PURC 1.020 50,000,000.00 50,000,000.00 
07/14/03 07/15/03 1.020 
08/21/03 07/15/03 PURC 1.020 20,000,000.00 20,000,000.00 
07/14/03 07/15/03 1.020 
08/12/03 07/17/03 PURC -970 45,000,000.00 44,968,475.00 
07/17/03 07/17/03 .971 -31,525.00 
08/05/03 07/17/03 PURC 1.000 15,000,000.00 14,992,083.33 
07/17/03 07/17/03 1.001 -7,916.67 
08/15/03 07/23/03 PURC -950 50,000,000.00 49,969,652.78 
07/23/03 07/23/03 .951 -30,347.22 
08/13/03 07/24/03 PURC 1.020 35,000,000.00 35,009,911.05 
07/23/03 07/24/03 1.020 9,911.05 
07/31/03 07/24/03 PURC -950 28,000,000.00 27,994,827.78 
07/24/03 07/24/03 950 =5),.172.22 

07/31/03 MAT -950 -28,000,000.00 -27,994,827.78 
08/01/03 07/31/03 950 
07/31/03 07/30/03 PURC 1.000 50,000,000.00 49,998,611.11 
07/30/03 07/30/03 1.000 -1,388.89 

07/31/03 MAT 1.000 -50,000,000.00 -49,998,611.11 
08/01/03 07/31/03 1.000 
07/31/03 07/30/03 PURC 1.000 28,000,000.00 27,999,222.22 
07/30/03 07/30/03 1.000 =I lB 

07/31/03 MAT 1.000 -28,000,000.00 -27,999,222.22 
08/01/03 07/31/03 1.000 
10/30/03 07/30/03 PURC 5.550 25,000,000.00 25,000,000.00 
08/01/03 07/30/03 5.550 

07/30/03 SALE 5.550 -25,000,000.00 -25,000,000.00 
08/01/03 07/30/03 5.550 
07/31/05 07/31/03 PURC 1.500 15,000,000.00 14,956,640.63 
08/01/03 07/31/03 1.648 -43,359.37 
07/31/05 07/31/03 PURC 1.500 15,000,000.00 14,956,640.63 
08/01/03 07/31/03 1.648 -43,359.37 
07/31/05 07/31/03 PURC 1.500 15,000,000.00 14,956,640.63 
08/01/03 07/31/03 1.648 -43,359.37 
07/31/05 07/31/03 PURC 1.500 15,000,000.00 14,977,734.38 
08/01/03 07/31/03 1.576 -22,265.62 
07/31/05 07/31/03 PURC 1.500 15,000,000.00 14,981,250.00 
08/01/03 07/31/03 1.564 -18,750.00 
07/31/05 07/31/03 PURC 1.500 15,000,000.00 14,981,250.00 
08/01/03 07/31/03 1.564 -18,750.00 
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AMORT/ (ACCRET) 
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(GAIN) /LOSS 


SETTLEMENT 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-20,000,000.00 
-44,968,475.00 
=d4,-99:2:, 083.33 
=4:9), 96:9 65'2.°7:8 
=3'5;,,009 , 9200..05 
S214, D947, SQ 

28,000,000.00 

4:9), 9 286 bade el 
50,000,000.00 

S27 999, 22222 
28,000,000.00 

-25,000,000.00 
23377 «18 

25;, 000,337.18 

= 479510, 164:07163 
= 147,956 /64:0...63 
=14,, (956,640: 63 
EA OT ty S438 
-14,981,250.00 
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ACTIVE TRANSACTIONS 


39754 


3:97 5:5 


39756 


3:97:57 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.28) 

T NOTE (99.28) 

T NOTE (99.23) 

T NOTE (99.28) 
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DANIEL DALY 
DETAIL TRANSACTION REPORT - 


FUND 


07/01/03 


100 


BANK BROK MATURITY TRADE/ 


CASH DATE 
ng 45 
19 40 
al) 87 
19 42 


/ENTRY 


07/31/05 
08/01/03 
07/31/05 
08/01/03 
07/31/05 
08/01/03 
07/31/05 
08/01/03 


SETTLE 


07/31/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 
07/31/03 


TO 


AN 
4 


BOR ANG) iL Se: © 


07/31/03 
SETTLEMENT DATE BASIS 


POOLED FUNDS 


TXN COUPON 
TYP YIELD 


PURC 


PURC 


PURC 


1 Sra. On oe 40 = 
FIXED INCOME 
PAR VALUE 


ORIGINAL FACE 


15,000, 000...00 
15,000,000.00 
15,000,000.00 


15,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


14,981,250). 
=18,,75.0'. 
14,982,250). 
=1'8: 75:0". 
14,981,250. 
=2'8, 75:0), 
14,981 ,,.250:. 
=18,,,75:0:. 


00 
00 
00 
00 
00 
00 
00 
00 
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ACTIVE TRANSACTIONS * 


PAR 
YPE/ WEIGHTED 
<N# YIELD 


-183 


22310 


PAR VALUE 


1304000000. 


-552000000. 


-799000000. 


Gr Ly / Co UN T Y¥ O F SAN 


FRANCISCO 


MR DANIEL DALY 4 V5 = 5 54) 4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/03 TO 07/31/03 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
00 13:02992002.:95. -1;.007,997.05 
00 -549621194.64 2,378,805.36 =1 637,976.05 
00 -798046877.50 =1,879,368..08 
-2,657.00 2.657 00 


PAGE: 6 
RUN: 08/05/03 00:03:32 
(GAIN) / 
LOSS SETTLEMENT 


-1302992002.95 


=4:7:8.,,2i03.-3'0) S51, 51:97, 031..00 
218,342.99 
198), 929 68:38:63 


* 


ACTIVE TRANSACTIONS * 


VSMT DESCRIPTION/POOL# 
NO. MEMO 


39741 PUBLIC TIME DEPOSIT 


GCrTTy / Cou N TY OF SAN EP RUAN CES 
MR DANIEL Dy Ay Tn ¥. 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/03 TO 07/31/03 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
19 60 01/15/04 07/15/03 PURC 1.300 100,000.00 
07/22/03 07/15/03 1.300 


GSO 
4. -<4_°By 7 


BOOK VALUE 
PREM / (DISC) 


100,000.00 


PAGE: 4) 
RUN: 08/05/03 00:03:34 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


-100,000.00 
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Gi ty / COU Net XY O F SAN EAR AaNy.Cenh*S:.€.:0 


MR. DANIEL DALY 415-554-4487 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 8 
07/01/03 iO". 04:/31./03 RUN: 08/05/03 00:03:34 
REPORT GRAND TOTALS 
ASSETS 
PAR 
YPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
XN#H YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
IRC 1.300 100,000.00 100,000.00 -100,000.00 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


September 3, 2003 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
rea Mayor of San Francisco City and County of San Francisco 
; City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
2 San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past two months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 12,405,077 Earned Interest Yield 
Total Net Earnings $ 8,589,354 Pooled Funds 2.278% 
Average Age of Portfolio 194 Days All Funds 2.278% 


Total cost of the securities on hand August 31, 2003 was $2,086,178,767 with a market value of $2,103,681,876 
plus fixed assets accrued earnings of $5,810,511. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of August 31, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of August 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on August 31, 2003. 

4, General journal detailing purchases, sales, and interest activities during the month of August 2003. 


GS, DOCUMENTS DEPT. 
SEP 12 2003 


Treasurer 


SAN FRANCISCO 


Enc. PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., R Fortson 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


s i 
ee 
nl ie wey ine ehtlwi nts oftT 
ital oe? hy an hea wi) 
Dees. (ape an wD 
si if yl i 
eS U 4D piensa na, 
eft, coy (ede ah atom dee ae) ytivting daedatenral vee mn doate te 
int ciiguey AP pai ie ee to, Mn uvlieb ole Le th) Al 


«nd clown 4307) al tal yar vVieveves sid oved Moidw Yo ne oe ada 9 Bi ne 


hiei'¢ dear vind boone TVO,208,21 2 
rr. vinet hit — ME CIA 2 3 2 
gtecrst abau'd Ma oymtl Of ollytre't to ‘ ’ 


‘mh i SE lo soley ty) win sai Ot 8) i, 080,52 naw COOL LE memo A hear ao oath 
P S25 to eoeivies © 


(ular etal sn wo RE® gail) ‘oy tnemi ats eoe) $1008 alert’? Yo ese 
ac? 2S foam A an dor pemnnevess ee eee ave 

Shh ine oly iyuaiteavet Wy besostals we bee vho aiawl "utte 
hinge xia ics ot tl eras apert 


odt Ve lhan beg Bloiy, (ential herons COOL mayne it) Minor axl) “ot sgquissena ba 
; _ -bfaiy be 
Aemeareteav ick Yo wages sea atl habeas 
vie (Ue Tah Mane neo coh tng were? ydtwrods Tasmanian! im os . 


ee a 
(OS ugek to diode 9 giro aelietigs feeetal nan galas AAAS y 
TSAGeTUAMUO0g 
E008 & 4 We 


QOdIOVUARSA WAS 
YAARAL QLIGUS 


hei bahoa CEN aiawlh dnt htY: 
oak we 
otoheges Zo porwadh 


Pa 
wim AS Rea Com its 


ae 


S/ERNFS) 


OTAL INCOME RECEIVED IN THIS PERIOD: 
OTAL NET EARNINGS THIS PERIOD: 

VERAGE DAILY PORTFOLIO BALANCE: 

AARNED INCOME YIELD THIS PERIOD: 

IND OF PERIOD PORTFOLIO BALANCE: 

URRENT AMORTIZED BOOK VALUE: 

EIGHTED AVERAGE YIELD AT END OF PERIOD: 
[EIGHTED AVERAGE DAYS TO MATURITY: 
EIGHTED AVERAGE DAYS TO CALL: 


ET PORTFOLIO YIELD, 365-DAY BASIS: 


O UN FT Y¥ 
IE G D 


P.O°R TF OL. TO 
8/01/03 THROUGH 


ASSETS 
-8,630,529.49 
4,,218,038.77 
2,1597,996, 925.20 
252.99 
2,086,078, 767.27 
27,,091;,; 59:6, 320), 11 
PREPARE | 


193... 50 


193.50 


GOV'T SECURITIES 


©. FF, 
TY 4 15 


ALL FUNDS 


LIABILITIES 


.000 


-000 
.00 


.00 


ERAN € LS ¢ Oo 


5 54-44 8 7 


SIT eae Tt Sat f iGHs 
8/31/03 


ASSETS 


111 94 


100,000.00 


138 


100,000.00 


100,000.00 


14.348 


137.00 


13:7. 0:0 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: il 
09/02/03 07:10:45 
TOTAL 


8,630,529.49 
4,218,150.71 
2,160,096,925.10 
2.299 
2,086,178,767.27 
2,091,696,320.11 
Doo, 

N/A 

N/A 
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MR 


SUMMARY DESCRIPTION 


Inv 


Inv 


91. 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DPA NE Tab) i DA LY 415-554-4487 
INVESTMENT TON Ve EU No he O) RY RUN: 
INVESTMENTS OUTSTANDING AS OF 8/31/03 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 

RATE YIELD PRICE SHARES 
16.03% (C) 295i *959'0 99:18:25 335,000,000.00 
36.87% (C) 3.950 4.271 98.878 778,000,000.00 
6.36% (C) 1,025 “2.10108 .9'9..°741. 133,000,000.00 
4.41%(C) 1.004 ~1..005 99.933 92,000,000.00 
19.55% (C) 1.035 14.038) 99°.,707 409,000,000.00 
16.78% (C) 1.050 1.050 100.000 350,000,000.00 
00% (C) 1.300 1.300 100.000 100,000.00 


REPORT TOTALS Seses sSse5= SSeS555 SESS eSeeeeeeeeesa= 
ASSETS FIXED 2: 097° V2.2 6-  9:9%-457:9" © 2,09:'77 200,000 700 


PAGE: 1 
09/03/03 00:04:38 
BOOK VALUE 
334,415,188. 8:9 
769,,269,271 543 
113'27.65:5:,12'5'..0'0 
917 93:8), 53333 
407,800,648.62 
350,000,000.00 
100,000.00 
"2,086,178, 767.27 
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RPTMKT) 


INVEST 
NUMBER 


39817 


39680 


39679 


39681 


39783 


39774 


39801 


39804 


ClTY / COUN T Y¥ 


MR 


DESCRIPTION 
PURCHASE MATURITY DATE 
TREASURY BILLS 
08/15/03 09/11/03 
TREASURY BILLS 
08/29/03 09/11/03 
TREASURY BILLS 
08/29/03 09/11/03 
TREASURY BILLS 
08/29/03 09/11/03 
TREASURY BILLS 
06/06/03 10/02/03 
TREASURY BILLS 
06/06/03 10/09/03 
TREASURY BILLS 
06/06/03 10/16/03 
TREASURY BILLS 
08/13/03 11/13/03 
TREASURY BILLS 
08/05/03 01/29/04 
TREASURY BILLS 
08/20/03 02/05/04 
TREASURY BILLS 
08/20/03 02/05/04 


SUBTOTAL (Inv Type) 11 TREASURY BILLS 


38822 


38823 


38824 


38829 


38830 


38831 


38832 


38841 


38843 


38473 


T NOTE (99.16) 
05/15/01 11/15/03 
T NOTE (99.15) 


05/15/01 11/15/03 
T NOTE (99.15) 
05/16/01 11/15/03 
T NOTE (99.13) 
05/23/01 11/15/03 
T NOTE (99.13) 
05/23/01 11/15/03 


T NOTE (99.12) 
05/23/01 11/15/03 
T NOTE (99.10) 
05/25/01 11/15/03 
T NOTE (99.20) 
06/04/01 11/15/03 
T NOTE (99.20) 


06/04/01 11/15/03 
T NOTE (95.27) 
08/15/00 02/15/04 


DANIEL 


OF 


DD, AY 
INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


912795NM9 19 


40 

912795NM9 19 
43 

912795NM9 19. 
43 

912795NM9 19 
43 

912795NQ0 kD 
40 

912795NR8 9 
40 

912795NS6 19 
40 

912795NW7 19 
42 

912795PH8 19 
40 

912795PJd4 19 
40 

912795PJ4 1S 
40 

15.91% 


9128274U3 9 


40 
912827403 19 
45 
9128274U3 19 
87 
9128274U3 19 
87 
9128274U3 19) 
89 
9128274U3 A) 
87 
912827403 a) 
45 
912827403 ag 
87 
9128274U3 19 
87 
9128275A6 19 
40 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


SAN FRAN GIS € 0 

231 5s =o 45 pa = 4 4958 67} 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


1.0000 
1:10:35 
1.0000 
d2'10.03'7 

- 9200 

229222 
120150 
1.0: 202 
1.0050 
1.0098 
1.0050 
1.0098 


4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4°, 25.0'0 
4.5533 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
6.0915 


50,000,000.00 
49; 965), 12'5:..00 
50,000,000.00 
49,983,118.06 
50,000,000.00 
49,983,118.06 
50,000,000.00 
49,983,118.06 
25,000,000.00 
245,927 ,-645:.:83 
25,000,000.00 
24,913,194.44 
25,000,000.00 
24,908,333 .33 
20,000,000.00 
LOIS 2 977. 18 
10,000,000.00 

9:,9507 095.83 
15,000,000.00 
147,929),.232425 
15,000,000.00 
1439297232525 
335,000,000.00 
33147415; 1:88 -89 


50,000,000.00 
49),738 7281525 
25,000,000.00 
24, 8:65:,.23'4...3'8 
20,000,000.00 
19, 8927187.50 
15,000,000.00 
14,909, 765...63 
15,000,000.00 
14,90 ,93'7 250 
15,000,000.00 
14; 9:03), 90'6:,.2'5 
20,000,000.00 
1:9); '8'5'9';,.3'7:5:2,0'0 
15,000,000.00 
14,939,062.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
47 3747218. 715 


49: 986), O79 < 17 
9'9':9'7.3:'9583:3'3'3'3 
49,986,979 17 
9:9 5 I13: 95: 813'3.3°3'3 
BON 9B.6., 9°96 1S. 
9.9)°9'73'95833'3:33 
4'9., 986,979.17 
9:9:5:9:73.95 83:33:33 
247.977 ;,,.982.95 
99. 9TTISLELB18 
24);9:70;; 322...50 
99.88125000000 
24), 9710, 07/9), 79) 
99.88031914894 
19, 963 ,,5:0:0..0'0 
99.81750000000 

9,956,825.66 
99.56825657895 
14-930, 572593 
99.53714622642 
147,93'0,572.-93 
99.53714622642 


334,647,761.44 
99.89485400000 


50;,328),125 ..0.0 
100.6562500000 
25,164 ,062.:50 
100.6562500000 
20,232 7:250).00 
100.6562500000 
15) 50:98 435722 5,0 
100.6562500000 
157709857437 35.0 
100.6562500000 
15,098,437 -50 
100.6562500000 
2:0); 23'15.250500 
100.6562500000 
15; 0987'43'7..50 
100.6562500000 
25,164,062.50 
100.6562500000 
U5)7/24'877-4:3'7 250 
101.6562500000 


RUN: 


09/03/03 


PAGE: 1 
00:05:00 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


215,.958..33 
SUNGARD 
3',.895.7:83 
SUNGARD 
3,895.83 
SUNGARD 
37-89-5083 
SUNGARD 
607 /1 875 
SUNGARD 
60,416.67 
SUNGARD 
60,416.67 
SUNGARD 
be ra fal lee 
SUNGARD 
7,622 55:0 
SUNGARD 
5,025.00 
SUNGARD 
5,025.00 
SUNGARD 


629,415.76 
SUNGARD 
314,707.88 
SUNGARD 
251,766.30 
SUNGARD 
188,824.73 
SUNGARD 
188,824.73 
SUNGARD 
188,824.73 
SUNGARD 
2517 7667..3.0 
SUNGARD 
188,824.73 
SUNGARD 
314,707.88 
SUNGARD 
32,914.40 
SUNGARD 


UNREALIZED LOSS 


-104.16 


= 3:40 72 


=34 72 


= 3145072 


=3'81...63 


= 3), 29.8:.:6.4: 
7329.79 


Bid od 


-882.67 


=-3', 684.32 


= 3), 084.32 


2,140, 9:0 
= 27 S'S 877) 


589,843.75 
298), 828,112 
23:9 ,,,062: <510 
288 672.857: 
187,500.00 
194), 2322'S 
271,875.00 
159,375: 20:0 
258,789.06 


874,218.75 
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-RPTMKT) 


INVEST 
NUMBER 


38477 


38708 


3:38:78 


38764 


38803 


38805 


38806 


38807 


37949 


38273 


38274 


38275 


38276 


38810 


S971: 


S975: 


39:75:12 


39753 


39754 


3'9:75'5 


339757 


39282 


DESCRIPTION 


M 


Lega 
R 


PURCHASE MATURITY DATE 


NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (99.17) 
06/30/03 06/30/05 
NOTE (99.28) 
07/31/03 07/31/05 
NOTE (99.28) 
07/31/03 07/31/05 
NOTE (99.28) 
07/31/03 07/31/05 
NOTE (99.28) 
07/31/03 07/31/05 
NOTE (99.28) 
07/31/03 07/31/05 
NOTE (99.28) 
07/31/03 07/31/05 
NOTE (95.24) 
05/15/02 11/15/06 


TY -/ Cho UN TY 


DANTIE 


L 


OF 


De Ar oY 
INVESTMENT INVENTORY WITH MARKET 


INVESTMENTS OUTSTANDING AS OF 08/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


9V28 275,85 


912828BC3 


912828BE9 


912828BE9 


912828BE9 


912828BE9 


912828BE9 


912828BE9 


9128277F3 


BANK 
BROK 


SAN FRANCISCO 
Ble S =P 575.4) =) .4) 45 'B 57 
VALUE 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.7500 15,000,000.00 157.248 ;43:7 50 
6.0915 14,374,218.75 101.6562500000 
4.7500 15,000,000.00 15;,248';43'77 50 
6.0915 14,374,218.75 101.6562500000 
4.7500 15,000,000.00 157: 2'4:87)4. 351.910 
6.1845 14:,33'2,,032.25 101726562500000 
4.7500 30,000,000.00 30,496,875.00 
4.9941 29,798,437.50 101.6562500000 
4.7500 18,000,000.00 £8:,.2:98:, 125:..0:0 
4.8236 17,963,437.50 101.6562500000 
4.7500 10,000,000.00 10,265,625 .00 
4.5147 10,062,500.00 101.6562500000 
4.7500 25,000,000.00 25,414,062.50 
4.6109 25,089,843.75 101.6562500000 
4.7500 25,000,000.00 25,414,062.50 
4.5758 25, 411,328.13 101.6562500000 
4.7500 25,000,000.00 25,414,062.50 
4.5848 25,105,468.75 101.6562500000 
4.7500 25,000,000.00 25,414,062.50 
4.5818 25,107,421.88 101.6562500000 
5.25010 20,000,000.00 20,568,750.00 
5.8824 19,506,250.00 102.8437500000 
5.2500 10,000,000.00 10,284,375.00 
6.7885 9,467,187.50 102.8437500000 
532:5:0'0 10,000,000.00 10,284,375.00 
6.7931 9,465,625.00 102.8437500000 
5.25.00 10,000,000.00 10,284,375.00 
6.7885 9,467,187.50 102.8437500000 
5.2500 20,000,000.00 20,568, 750.00 
6.7885 18,934,375.00 102.8437500000 
525100 50,000,000.00 5d, 4245 B8i7i5:. OO 
4.5642 50,960,937.50 102.8437500000 
1.1250 35,000,000.00 34,562,500.00 
1.3634 34,835,937.50 98.75000000000 
1.5000 15,000,000.00 1458927187. 5.0 
1 537.557 14,977,734338 9928125000000 
1.5000 15,000,000.00 14,,,8:92), 1877. 50 
1.5637 14,981,250.00 99.28125000000 
1.5000 15,000,000.00 4789125487 5.5.0 
1 563)7 14,981,250.00 99.28125000000 
1.5000 15,000,000.00 14 7892718 755.0 
165.6337, 14,981,250.00 99.28125000000 
1.5000 15,000,000.00 U4R892 187550 
1 S637, 14,981,250.00 99.28125000000 
1.5000 15,000,000.00 14,892;7187.50 
LSD 637, 14,981,250.00 99.28125000000 
3.5000 50,000,000.00 5157328), 1255100 
4.5592 47,867,187.50 102.6562500000 


RUN: 


09/03/03 


PAGE: 2 
00:05:00 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


32),914.40 
SUNGARD 
32; 914.410 
SUNGARD 
32,914.40 
SUNGARD 
65,828.80 
SUNGARD 
39; 4957 228 
SUNGARD 

24 :94:2).93 
SUNGARD 
54,,85:7 5 3'4 
SUNGARD 

54 ,85:7'.3.4 
SUNGARD 
54,857.34 
SUNGARD 
54,857 %.3'4 
SUNGARD 
317.,010'5..:4:3 
SUNGARD 
US'S: 5022.72 
SUNGARD 
155,502.72 
SUNGARD 
15571502). 7/2 
SUNGARD 
311,005.43 
SUNGARD 
T7117, 94:3'.59 
SUNGARD 
67,408.29 
SUNGARD 
LOY Gi. 2i2. 
SUNGARD 
19), 56:5:..22 
SUNGARD 
19: 565.422 
SUNGARD 
LOPS OO42:2 
SUNGARD 
197,,565422 
SUNGARD 
197565;.2:2 
SUNGARD 
518,342.39 
SUNGARD 


874,218.75 
874.218 ..75 
916,406.25 
6:98'543°7 150 
334,687.50 
103); £25200 
324 218.075: 
302,734 53'7 
3:08), 5'9:3:.75 
306,640.62 
062,500.00 
817,187.50 
818,750.00 
817,187.50 
17, 6:3'47,,.3575,00 


460,937.50 


$2113), 4337.250 
-85,546.88 
=8:9), 062.50 
=89;, 062.50 
-89,062.50 
=8:9),,062.50 


=8'9;,,062 . 510 
3,460, 937.50 
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Gr PY 75 OU N TY OF SAN FRANCISCO 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 08/31/03 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39792 T NOTE (98.28) 912828BG4 19 100 3.2500 25,000,000.00 24,781,250.00 
08/15/03 08/15/08 40 000 3.4972 24,718,750.00 99.12500000000 
39813 T NOTE (98.27) 912828BG4 19 100 3.2500 20,000,000.00 19,825,000.00 
08/22/03 08/15/08 40 000 3.5084 19,777,989.13 99.12500000000 
39819 T NOTE (98.23) 912828BG4 19 100 3.2500 20,000,000.00 19,825,000.00 
08/28/03 08/15/08 ‘ 43 000 3.5334 19,766,711.96 99.12500000000 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 37.36% (M) 3.9503 778,000,000.00 786,010,625.00 
4.2706 769,269,271.43 101.0296430000 
39715 FNMA DISCOUNT NOTES 313588LE3 19 100 - 9600 40,000,000.00 39,998,055.56 
07/01/03 09/02/03 40 000 . 9616 39,932,800.00 99.99513888889 
39677 FNMA DISCOUNT NOTES 313588LFO0O 19 100 1.0700 50,000,000.00 49,995,138.89 
06/05/03 09/03/03 40 000 1.0729 49,866,250.00 99.99027777778 
39678 FNMA DISCOUNT NOTES 313588LFO 19 100 1.0700 18,000,000.00 17,998,250.00 
06/05/03 09/03/03 40 000 1.0729 17,951,850.00 99.99027777778 
39690 FNMA DISCOUNT NOTES 313588NV3 19 100 8500 15,000,000.00 14,953,066.67 
06/25/03 11/04/03 40 000 .8527 14,953,250.00. 99.68711111111 
39818 FNMA DISCOUNT NOTES 313588SR7 19 100 1.1100 10,000,000.00 9,921 ;133..33 
08/29/03 02/04/04 42 000 1.1155 9,950,975.00 99.21133333333 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 6.32% (M) 1.0151 133,000,000.00 132,865,644.45 
1.0178 132,655,125.00 99.89898100000 
39784 FEDERAL HOME LOAN DISC NOTES 313384LHO 19 100 1.0200 40,000,000.00 39,995, 50141 
08/13/03 09/05/03 42 000 1.0207 39,973,933.33 99.98877777778 
39814 FEDERAL HOME LOAN DISC NOTES 313384LT4 19 100 -9900 40,000,000.00 39,984,288.89 
08/22/03 09/15/03 42 000 -9907 39,973,600.00 99.96072222222 
39805 FEDERAL HOME LOAN DISC NOTES 313384LV9 19 100 1.0000 12,000,000.00 11,994,613.33 
08/21/03 09/17/03 42 000 1.0008 11,991,000.00 99.95511111111 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 4.37% (M) 1.0043 92,000,000.00 91,974,413.33 
1.0050 91,938,533.33 99.97218800000 
39719 FMC DISCOUNT NOTES 313396LE1 19 100 .9750 50,000,000.00 49,998,597.22 
07/08/03 09/02/03 42 000 .9765 49,924,166.67 99.99719444444 
39776 FMC DISCOUNT NOTES 313396MJ9 19 100 1.0500 5,000,000.00 4,995,931.94 
08/05/03 09/30/03 42 000 1.0517 4,991,833.33 99.91863888889 
39782 FMC DISCOUNT NOTES 313396MR1 19 100 1.0550 40,000,000.00 39,959,600.00 
08/13/03 10/07/03 42 000 1.0567 39,935,527.78 99.89900000000 
39802 FMC DISCOUNT NOTES 3133 96MY6 19 100 1.0500 17,000,000.00 16,979,491.39 
08/20/03 10/14/03 40 000 1.0517 16,972, 729.17 99.8799 6107919) 
39803 FMC DISCOUNT NOTES 313396MY6 19 100 1.0500 50,000,000.00 49,939,680.56 
08/20/03 10/14/03 40 000 1.0517 49,919,791.67 99.87936111111 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


SH OSS oO 
SUNGARD 
310; 02. 7 
SUNGARD 
3:0;,,02:7'.18 
SUNGARD 


6:6:, 1:33.33 
SUNGARD 
1305777378 
SUNGARD 
47,080.00 
SUNGARD 
24,083.33 
SUNGARD 
9:25: 0:0 
SUNGARD 


215, D3 3334 
SUNGARD 
11,000.00 
SUNGARD 
3, 666.67 
SUNGARD 


TE PAIS. 6 
SUNGARD 
37,937.00 
SUNGARD 
ZiQy eiiarraie 
SUNGARD 
5950-00 
SUNGARD 
17,500.00 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


62,500.00 


5:97,3'7 5,010 


81,250.00 


17,580,976.54 
-804,296.88 


ES sha fag Aad (| 


1.888.089 


-680.00 


-24,266.66 


=310, 766%. 6:7 


00 


2,388.89 
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CUT TRV /e1 CuO Ur Ni oe OF SAN FRANCISCO 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 08/31/03 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39689 FMC DISCOUNT NOTES 313396NE9 19 100 .8700 30,000,000.00 29,958,758.33 
06/25/03 10/20/03 40 000 .8725 29,915,175.00 99.86252777778 
39777 FMC DISCOUNT NOTES 3133 96NRO 19 100 1.0700 10,000,000.00 9,982,666.67 
08/05/03 10/31/03 42 000 1.0728 9,974,141.67 99.82666666667 
39726 FMC DISCOUNT NOTES 313396PF4 19 100 1.0000 27,000,000.00 26,942,280.00 
07/10/03 11/14/03 42 000 1.0035 26,904,750.00 99.78622222222 
39786 FMC DISCOUNT NOTES 313396PK3 19 100 1.0500 40,000,000.00 39,909, 866.67 
08/13/03 11/18/03 87 000 1.0530 39,886,833.33 99.77466666667 
39785 FMC DISCOUNT NOTES 313396PZ0 19 100 1.0700 40,000,000.00 39,891,644.44 
08/13/03 12/02/03 42 000 1.0735 39,868,033.33 99.72911111111 
39806 FMC DISCOUNT NOTES 313396SA2 19 100 1.0700 50,000,000.00 49,788,500.00 
08/21/03 01/20/04 42 000 1.0749 49,774,111.11 99.57700000000 
39807 FMC DISCOUNT NOTES 313396TA1 19 100 1.0900 50,000,000.00 49,745,625.00 
08/21/03 02/13/04 42 000 1.0958 49,733,555.56 99.49125000000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 19.40% (M) 1.0346 409,000,000.00 408,092,642.22 
1.0376 407,800,648.62 99.77815200000 
39779 WFB CD 94975ULN5 19 100 1.0500 50,000,000.00 49,999,714.07 
08/12/03 09/10/03 40 000 1.0500 50,000,000.00 99.99942814335 
39780 WFB CD 94975ULN5 19 100 1.0500 50,000,000.00 49,999,714.07 
08/12/03 09/10/03 40 000 1.0500 50,000,000.00 99.99942814335 
39781 WFB CD 94975ULN5 19 100 1.0500 35,000,000.00 34,999,799.85 
08/12/03 09/10/03 40 000 1.0500 35,000,000.00 99.99942814335 
39810 WFB CD 94975UNFO 19 100 1.0500 15,000,000.00 14,999,687.20 
08/21/03 10/07/03 40 000 1.0500 15,000,000.00 99.99791466250 
39812 WFB CD 94975UNG8 19 100 1.0500 50,000,000.00 49,998,563.41 
08/21/03 10/21/03 40 000 1.0500 50,000,000.00 99.99712681014 
39811 WFB CD 94975UNH6 19 100 1.0500 50,000,000.00 49,998,169.81 
08/21/03 11/04/03 40 000 1.0500 50,000,000.00 99.99633961218 
39808 WFB CD 94975UNJ2 19 100 1.0500 50,000,000.00 49,997,776.53 
08/21/03 11/18/03 40 000 1.0500 50,000,000.00 99.99555306780 
39809 WFB CD 94975UNJ2 19 100 1.0500 50,000,000.00 49,997,776.53 
08/21/03 11/18/03 40 000 1.0500 50,000,000.00 99.99555306780 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 16.64% (M) 1.0500 350,000,000.00 349,991,201.47 
1.0500 350,000,000.00 99.99748600000 
39741 PUBLIC TIME DEPOSIT 19 100 1.3000 100,000.00 99,588.22 
07/15/03 01/15/04 60 000 1.3000 100,000.00 99.58822222222 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 1.3000 100,000.00 99,588.22 
1.3000 100,000.00 99.58822200000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
49,300.00 
SUNGARD 
8,.025.00 
SUNGARD 

3:9 77:5.07.10;'0 
SUNGARD 
22,166.67 
SUNGARD 
22;588:.:8'9 
SUNGARD 

L63, 347/.,2°2 
SUNGARD 
1'67,65:2'5:7'8 
SUNGARD 


29;,166-..67 
SUNGARD 
29,166.67 
SUNGARD 
20,416.67 
SUNGARD 
4.7/8:1.2:..5,0 
SUNGARD 
16,041.67 
SUNGARD 
16,014 1 Ge7, 
SUNGARD 
16,041.67 
SUNGARD 
16,/041...6:7 
SUNGARD 


L73e3'3 
SUNGARD 
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GPT yVvo/ ClonuaANe rT Y OF SAN EF ROA NC LS *Co 
MR. DANIEL DAL Y¥ 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 
-.PTMKT ) RUN: 09/03/03 00:05:00 
INVESTMENTS OUTSTANDING AS OF 08/31/03 
MAJOR SORT KEY IS ICC# 


(NVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
JUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 250973 2097100000.00 2103681876.13 6,657,424.87 1775 90 12. 99 


2.2164 2086178767.27 100.3138560000 -899,018.45 


+ 
& 
alt 
= 


Tans 


IRPT) 


39804 


IBTOTAL 


38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
38473 
38474 
38476 
38477 
38708 
38718 
38764 
38803 
38805 
38806 
38807 
37949 
38273 
38274 
38275 
38276 
38810 
Se fale 
39751 
39752 
39753 
39754 
39755 


DESCRIPTION 


TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 


T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 
T NOTE (99.13) 
T NOTE (99.13) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (99.17) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE: ((1:01..3:0) 
T NOTE (99.17) 
T NOTE (99.28) 
T NOTE (99.28) 
T NOTE (99.28) 
T NOTE (99.28) 
T NOTE (99.28) 


G ieT_¥ /-© OULN T Y 
DANIEL D 


MR 


912795NM9 
912795NM9 
912795NM9 
912795NM9 
912795NQ0 
912795NR8 
912795NS6 
912795NW7 
912795PH8 
912795PJ4 
912795PJ4 


11 TREASURY BILLS 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
912828BC3 
912828BE9 
912828BE9 
912828BE9 
912828BE9 
912828BE9 


INVESTMENT 


OF SAN 
AL Y 4 


5 - 


INVESTMENTS OUTSTANDING AS OF 8/31/03 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100 09/11/03 08/15/03 000 . 930 £931 
100 09/11/03 08/29/03 000 935 935 
100 09/11/03 08/29/03 000 935 935 
100 09/11/03 08/29/03 000 935 935 
100 10/02/03 06/06/03 000 1.005 1.008 
100 10/09/03 06/06/03 000 1.000 1.003 
100 10/16/03 06/06/03 000 1.000 1.004 
100 11/13/03 08/13/03 000 . 920 1922 
100 01/29/04 08/05/03 000 1.015 1.020 
100 02/05/04 08/20/03 000 1.005 1.010 
100 02/05/04 08/20/03 000 1.005 1.010 
16.03%(C) .957 .959 
100 11/15/03 05/15/01 000 4.250 4.474 
100 11/15/03 05/15/01 000 4.250 4.480 
100 11/15/03 05/16/01 000 4.250 4.481 
100 11/15/03 05/23/01 000 4.250 4.509 
100 11/15/03 05/23/01 000 4.250 4.505 
100 11/15/03 05/23/01 000 4.250 4.526 
100 11/15/03 05/25/01 000 4.250 4.553 
100 11/15/03 06/04/01 000 4.250 4.426 
100 11/15/03 06/04/01 000 4.250 4.414 
100 02/15/04 08/15/00 000 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 6.184 
100 02/15/04 02/16/01 000 4.750 4.994 
100 02/15/04 02/23/01 000 4.750 4.824 
100 02/15/04 03/29/01 000 4.750 4.515 
100 02/15/04 04/17/01 000 4.750 4.611 
100 02/15/04 05/01/01 000 4.750 4.576 
100 02/15/04 05/01/01 000 4.750 4.585 
100 02/15/04 05/01/01 000 4.750 4.582 
100 05/15/04 11/15/99 000 5.250 5.882 
100 05/15/04 05/10/00 000 5.250 6.788 
100 05/15/04 05/10/00 000 5.250 6.793 
100 05/15/04 05/10/00 000 5.250 6.788 
100 05/15/04 05/10/00 000 5.250 6.788 
100 05/15/04 05/02/01 000 5.250 4.564 
100 06/30/05 06/30/03 000 1.125 1.363 
100 07/31/05 07/31/03 000 1.500 1.576 
100 07/31/05 07/31/03 000 1.500 1.564 
100 07/31/05 07/31/03 000 1.500 1.564 
100 07/31/05 07/31/03 000 1.500 1.564 
100 07/31/05 07/31/03 000 1.500 1.564 


FRANCISCO 
5054405 — 


E 448 7 
ENVEN TOR Y 


99'5:93'0 
99.966 
99.966 
99.966 
99.671 
99:5653 
99:63:33 
99:.765 
997/501 
99.528 
99.528 


9'9°.3'98 
99.406 
9:9'5.315:9 
319 22:97, 
99°. 594 
9:9°..6:2,1. 
95.828 
9578.2'8 
95\. 8:28 
95. 54'7 
99.328 
Oh Od. 
100.625 
100.359 
100.445 
100.422 
100.430 
O77 53a 
94°62 
94.656 
94.672 
94.672 
LOA: 92:2 
919;. 5:3)! 
9:9:. 8:52 
99)=875 
9:9: 87/5 
99.875 
3987/5 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
15,000,000.00 
15,000,000.00 


50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
35,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


09/03/03 
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BOOK VALUE 


49.,965;,1225°:00 
49,983:,118...06 
49.°98:3.,.21:8' . 06 
49,983,118.06 
24,917, 645...83 
24, 9137194) 44 
24,908 .,:3:3'3'..33 
19,9525 977218 

9;, 95.0 ,.095-..83 
1L4:,,929.,23:12'5 
14, 9295-231 52:5 


49,738 ,,281...25 
24,865,234.38 
HO), 8927, £87555:0 
14,909, 765.63 
HA, 910, 9387 5:0 
14,903,906.25 
19°,859,375.00 
£4,939), 062°...5:0 
24,905,273.44 
May Sa 28%. 75 
14.3745, 218.575 
£4,374, 208075 
14 ,.33'2),03:2.525 
29),,798), 43:7 .5i0 
D963) 43) 1. 50 
10,062,500.00 
2'5),,08:9),, 843.575 
25, Blt, 32:8).13 
25,105,468.75 
25,107,421.88 
19)510:65.2:5:0):0'0 
9,467 , £87 S'0 
9,465,625.00 
9,, 467,187.50 
185 93'4 73:75:23,010 
5.07, 96:01,93'7550 
3/4), 83'S), 93:7. 5:0 
4, 977, 734.338 
14,981,250.00 
14,981,250.00 
14,981,250.00 
14,981,250.00 
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[NVSMT 
NO. 


JIBTOTAL 


S395: 
39677 
39678 
39690 
39818 


JIBTOTAL 


39784 
39814 
39805 


JBTOTAL 


39719 
39776 
39782 
39802 
39803 
39689 
39777 
39726 
39786 
39785 
39806 
39807 


JBTOTAL 


SOTTY. 
39780 
3978 
39810 
39812 
3:98 ed 


DESCRIPTION 


(Inv 


FNMA 
FNMA 
FNMA 
FNMA 
FNMA 


(Inv 


Type) 


DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 


Type) 41 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


CHI TaN o/mCrOnU Neel: vy 


MR 


912828BE9 
9128277F3 
912828BG4 
912828BG4 
912828BG4 


12 TREASURY NOTES 


313588LE3 
313588LFO 
313588LF0 
313588NV3 
313588SR7 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313384LHO 
FEDERAL HOME LOAN DISC N 313384LT4 
FEDERAL HOME LOAN DISC N 313384LV9 


(Inv Type) 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
(Inv Type) 
WFB CD 

WFB CD 

WFB CD 

WFB CD 

WFB CD 

WFB CD 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


313396LE1 
313396MJ9 
313396MR1 
3133 96MY6 
3133 96MY6 
3133 96NE9 
3133 96NRO 
313396PF4 
313396PK3 
313396PZ0 
313396SA2 
3133:96TAL 


44 FMC DISCOUNT NOTES 


94975ULN5 
94975ULN5 
94975ULN5 
94975UNFO 
94975UNG8 
94975UNH6 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 
100 
100 
100 
100 


100 
100 
100 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 


DALY 


OF SAN 


4.1°5 = 
INVENTORY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 
(TICKER) DATE PURP 
07/31/05 07/31/03 000 
11/15/06 05/15/02 000 
08/15/08 08/15/03 000 
08/15/08 08/22/03 000 
08/15/08 08/28/03 000 
36.87% (C) 
09/02/03 07/01/03 000 
09/03/03 06/05/03 000 
09/03/03 06/05/03 000 
11/04/03 06/25/03 000 
02/04/04 08/29/03 000 
6.36% (C) 
09/05/03 08/13/03 000 
09/15/03 08/22/03 000 
09/17/03 08/21/03 000 
4.41%(C) 
09/02/03 07/08/03 000 
09/30/03 08/05/03 000 
10/07/03 08/13/03 000 
10/14/03 08/20/03 000 
10/14/03 08/20/03 000 
10/20/03 06/25/03 000 
10/31/03 08/05/03 000 
11/14/03 07/10/03 000 
11/18/03 08/13/03 000 
12/02/03 08/13/03 000 
01/20/04 08/21/03 000 
02/13/04 08/21/03 000 
19.55% (C) 
09/10/03 08/12/03 000 
09/10/03 08/12/03 000 
09/10/03 08/12/03 000 
10/07/03 08/21/03 000 
10/21/03 08/21/03 000 
11/04/03 08/21/03 000 


55 4 - 
8/31/03 
CUPN TRDNG 
RATE YIELD 
1.500 1.564 
3.500 4.559 
3.250 3.497 
3.250 3.508 
3.250 3.533 
3.950 4.271 
960 . 962 
1.070 1.073 
15070 1.073 
.850 853 
a pa Ea Lo Yes yes Bes} 
1.015 1.018 
1.020 4.027 
990 991 
1.000 1.001 
1.004 1.005 
£975 .976 
1.050 1.052 
1.055 1.057 
1230'50) “052 
1.050 1.052 
.870 .872 
150570) 1.073 
1.000 1.004 
1.050 1.053 
1070" 2.074 
1.070 1.075 
1.090 1.096 
1.035 1.038 
1.050 1.050 
10500 ll .05i0 
1.050 1.050 
1.050 1.050 
1.050 1.050 
120502 - 120510 


PeRV ACN -C rsS7C © 
aay Be 


995875 
95.734 
98.875 
98.890 
98.834 


99.832 
99° 733 
995733 
99.688 
99.520 


99.848 
99.837 
DINS8319 
99.840 
99.840 
S19) 27a 7 
99.741 
99.647 
99.5717 
99°..6'7'0 
99.548 
99.467 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 


40,000,000.00 
50,000,000.00 
18,000,000.00 
15,000,000.00 
10,000,000.00 


40,000,000.00 
40,000,000.00 
12,000,000.00 


50,000,000.00 

5,000,000.00 
40,000,000.00 
17,000,000.00 
50,000,000.00 
30,000,000.00 
10,000,000.00 
27,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
35,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 


09/03/03 


PAGE: 2 
00:04:38 


BOOK VALUE 


14,981,250.00 
477867 7.18:7.50 
24,718,750.00 
LTE, 989.43 
19,766, 711.96 


3:97, 932, 800.00 
49,866,250.00 
17, 951.,,850'..0:0 
14,953,250.00 
97°9'5:0;,,9:7.5:.:0:0 


3:97, 9:73\,933'.3)3 
39,973,600.00 
PE, 9:91 0:0.0.,.0.0 


HOF 9240) VE6i67 

4,994), 833533 
3i9),93'5;, 52a 78 
ANG RAGE 2 5, 2 Die de, 
4°97, 99); Se Or, 
2:9); 953 17/5;..010 

99147, Lad 67 
2:6 ,/9:0.45,.7:5:0':0:0 
3191886: 83.31.33 
3:98.68); 0332333 
49), 074, Lid sd. 
4:9), 133),,0 5 51156 


50,000,000.00 
50,000,000.00 
35,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
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JIBTOTAL 


3:9:741 


IBTOTAL 


Cal iY 4/ GO cUeN Ty OF SAN 


MR. 
DESCRIPTION CUSIP 
WFB CD 94975UNJ2 
WFB CD 94975UNJ2 
(Inv Type) 91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Inv Type) 1010 PUBLIC TIME DEPOSIT 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


DLA aL iy. 


Bs ale Yodeen 
LON WV Benet. Oo Ry 


BOR AN i¢ L°8°C*O 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


100 


(TICKER) DATE PURP 

11/18/03 08/21/03 000 

11/18/03 08/21/03 000 
16.78%(C) 

01/15/04 07/15/03 000 

.00% (C) 
REPORT TOTALS 
ASSETS FIXED 


5 564 S44) 87 7 
8/31/03 

CUPN TRDNG BOOK 
RATE YIELD PRICE 
1.050 1.050 100.000 
1.050 1.050 100.000 
1.050 1.050 100.000 
1.300 1.300 100.000 
1.300 1.300 100.000 


RUN: 
PAR VALUE 
SHARES 
50,000,000.00 
50,000,000.00 
350,000,000.00 
100,000.00 
100,000.00 


09/03/03 


PAGE: 3 
00:04:38 


BOOK VALUE 


50,000,000.00 
50,000,000.00 
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GieTt ¥ / ¢ 0 WN =D y OF SAN FRAN ¢CIsS ¢ oO 
MR. DANTEL DALY A 15a = 565) 4, > 4) 487 PAGE: 1 
IRPT) INVESTMENT INVENTORY RUN: 09/03/03 00:04:38 
INVESTMENTS OUTSTANDING AS OF 8/31/03 
MAJOR SORT KEY IS BANK 


NVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
IBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS ee ee 


ASSETS FIXED 1.300 1.300 100.000 100,000.00 100,000.00 


(oe * 


wv 


> 
ed 
a 
> & 

' 
. 


i¢s44 


‘eA 
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ACTIVE TRANSACTIONS 


37379 


38473 


38474 


38476 


38477 


38708 


38718 


38764 


38797 


38803 


38805 


38806 


38807 


39486 


39545 


39546 


39547 


39588 


39686 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (88.20) 
T NOTE (99.12) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE’ (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 


FMC DISCOUNT NOTES 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


BK AMER CD 


* 


Cer Tee /'2C 10 UaN, Tey. 


MR 
BANK BROK 
CASH DATE 
40 
40 
19 
08/15/03 
43 
19 
08/15/03 
19 
08/15/03 
19 
08/15/03 
19 
08/15/03 
19 
08/15/03 
19 
08/15/03 
19 
08/15/03 
19 40 
19 
08/15/03 
19 
08/15/03 
19 
08/15/03 
19 
08/15/03 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 


DANTIEL 


SAN 
4 


DETAIL TRANSACTION REPORT - 
08/31/03 
SETTLEMENT DATE BASIS 


MATURITY 
/ENTRY 


08/15/03 
09/02/03 


09/02/03 
02/15/04 
09/02/03 


08/28/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
08/06/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
02/15/04 
09/02/03 
08/22/03 
09/02/03 
08/07/03 
08/06/03 
08/07/03 
08/06/03 
08/07/03 
08/06/03 
08/07/03 
08/06/03 
08/12/03 
09/02/03 


002535, 


TXN COUPON 
TYP YIELD 


OF 
Di ALY 
08/01/03 TO 
FUNDS: 
TRADE/ 
SETTLE 
08/15/03 AMRT 
08/15/03 
08/15/03 MAT 
08/15/03 
08/15/03 INTR 
08/15/03 
08/29/03 SALE 
08/29/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/05/03 SALE 
08/05/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/15/03 INTR 
08/15/03 
08/22/03 MAT 
08/22/03 
08/01/03 SALE 
08/01/03 
08/04/03 SALE 
08/04/03 
08/04/03 SALE 
08/04/03 
08/04/03 SALE 
08/04/03 
08/12/03 MAT 
08/12/03 


FRANCIS 
LEO le ona = 
FIXED INCOME 


000100 


PAR VALUE 
ORIGINAL FACE 


-5,000.00 


-15,000,000.00 


-10,000,000.00 


-31,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


Gco 
4 4°-8 47 


BOOK VALUE 
PREM / (DISC) 
568.75 
-5,000.00 


-14,906,250.00 
93, 75.0". 0:0 


-10,068,750.00 
=68),.750' 30:0 


=3'0',673, 776.67 


=4'9", 7/04: 2:50).:00 
29577510): 00 
-49,-704,250.00 
295,750.00 
-49,704,250.00 
295,750.00 
= 4:95 1 2:55, S05:..0'0 
274,625.00 
-50,000,000.00 


PAGE: at 
RUN: 09/03/03 00:04:27 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=568.2, 7:5 
=14 3575 


-356,250.00 


= 27-7 10/5). 98 


356,250: 0:0 


=3'567.2:50.. 0:0 


=3'56;,.250.00 


=3'516,, 250. :0:0 


=712:, 500:.0:0 


-427,500.00 


-237,500.00 


22:24), 3478:..45 


=593,,. 7.510 3100 


=5:93'5) 7:50). 0:0 


=5.93), 75:0; 0:0 


=593),7'5.0).1010 


=326,.223)..3)3 


-286,000.00 


-290;, 8:75.00 


= 29,0), /8.01) 9610/0 


=2'6)9),, 15:0:0:0 


-60,000.00 


SETTLEMENT 


5, 143..75 

35:6, 250'..0:0 
+344. S3)1i5:2'5 
155277, 887 23 
356,250.00 
3:56. ,:2'5:0:.:0:0 
356,250.00 
356,250.00 
712,500.00 
427,500.00 

23 7,5.00:.00 
=222%,/6:5:6;,2'5 
10,415,784.70 
5:93), 750°. 00 
5:93),,750: 1010 
5.93%, 750/100 
5:93:, 750)..00 
31,000,000.00 
=i2, 41:6;.)6:7 
4'9),-9'92),666...6'7 
al La ALO NS Yenc 6} 

49°, :9'96;,/333:..33 
Se Oi8ie 3 

4:97, 9:96, 333'.33) 
208i 33, 

4:9), 996), 33:37..33 


50,060,000.00 
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ACTIVE TRANSACTIONS * 


39708 


39709 


39716 


397 27 


39718 


39720 


39727 


39728 


39:57:29 


39730 


39:73 1 


3973-2 


3:9;73'3 


39734 


39735 


39736 


39°73'7 


39738 


319'73'9) 


39740 


39742 


DESCRIPTION/ POOL# 
MEMO 


BK AMER CD 
T NOTE (99.16) 
T NOTE (99.16) 

FNMA DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
FNMA DISCOUNT NOTES 
FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


Cat Nin GONUe Naty 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 43 

A) 40 

19 40 

19 40 

19 40 

19 42 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

9 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 


DANIEL 


F 


Dr AY la Y 


AN 
4 


DETAIL TRANSACTION REPORT - 
08/31/03 
SETTLEMENT DATE BASIS 


MATURITY 
/ENTRY 


08/12/03 
09/02/03 
06/30/05 
08/28/03 
06/30/05 
08/06/03 
08/29/03 
09/02/03 
08/15/03 
09/02/03 
08/26/03 
09/02/03 
08/12/03 
09/02/03 
08/27/03 
09/02/03 
08/13/03 
09/02/03 
08/13/03 
09/02/03 
08/13/03 
09/02/03 
08/13/03 
09/02/03 
08/13/03 
09/02/03 
08/21/03 
09/02/03 
08/21/03 
09/02/03 
08/21/03 
09/02/03 
08/21/03 
09/02/03 
08/21/03 
09/02/03 
08/21/03 
09/02/03 
08/12/03 
09/02/03 
08/05/03 
09/02/03 
08/15/03 
09/02/03 


08/01/03 


FUNDS: 


TRADE/ 
SETTLE 


08/12/03 
08/12/03 
08/29/03 
08/29/03 
08/05/03 
08/05/03 
08/29/03 
08/29/03 
08/15/03 
08/15/03 
08/26/03 
08/26/03 
08/12/03 
08/12/03 
08/27/03 
08/27/03 
08/13/03 
08/13/03 
08/13/03 
08/13/03 
08/13/03 
08/13/03 
08/13/03 
08/13/03 
08/13/03 
08/13/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/21/03 
08/12/03 
08/12/03 
08/05/03 
08/05/03 
08/15/03 
08/15/03 


TO 


002535, 


TXN COUPON 
TYP YIELD 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


Teek25 
1.387 
- 960 
2962 
2930 
pie) fe 
- 960 
oreo 
- 980 
298-1 
«970 
oor zelt 
1.020 
1.020 
1.020 
1.020 
£/0:2'0. 
10:20 
1.0210 
1.020 
1.020 
1.020 
10210 
1.020 
£020 
1.020 
1.020 
1.020 
L..:0:2:0 
1.020 
1.020 
1.020 
1.020 
1.020 
wo70 
petal 
1.000 
1.001 
=9550 
peda t 


E R.A N-C ES C10 


} 5 = 55) 4) = 
FIXED INCOME 


000100 


PAR VALUE 
ORIGINAL FACE 


-25,000,000.00 
-10,000,000.00 
-10,000,000.00 
-50,000,000.00 
-50,000,000.00 
-35,000,000.00 
-50,000,000.00 

-6,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
~50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-20,000,000.00 
-45,000,000.00 
-15,000,000.00 


-50,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


-25,000,000.00 
= 9 94377437..50 

51.7562;..5.0 
= 9,948, 4377...50 

51,562.50 
#497, 921,333.33 
=4°9;,941.,°875.00 
-34,948,666...67 
=4'9', 95:3, 722.622 
=5, 992,402 .67 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-20,000,000.00 
-44,968,475.00 


Sa tO D2 OSes 


SE SOE) Sah} 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


-30,000.00 
=2:8),,34:2..3'9 
=A 0.0 SiS 
=7'8),,.666:..67 
=518.7,12.5:5:0'0 
= 51 33:3 633 
=416.,.277.78 
=i]! 25:98 33 
= 4:2) ,..5:0:0:.:0:0 
-42,500.00 
-42,500.00 
=42'7 510.0010 
-42,500.00 
=|5'2;, 4165.16:7 
=52,, 416.267 
-52,416.67 
=52),4 1656.7 
= 52, 40651677 
-20,966.67 
=3'1L),5:2'5\:10'0 
iy OL Oc Or: 


13 OFS 47 22 


09/03/03 


PAGE: 2 
00:04:27 


(GAIN) /LOSS 
SETTLEMENT 


25,030,000.00 
TA) B75:3,0:0 
9,894,904.89 
58), 984 .3'7 
9,900,458 .56 
50,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
6,000,000.00 
50,042,500.00 
50,042,500.00 
50,042,500.00 
50,042,500.00 
50,042,500.00 
SO 0S 2546s, 6:7, 
5077052) 416. 76:7 
50,052,416.67 
5:07,,0'5:2), 4:16" 46%7, 
50/052) 7416 67 
20,020, 966.67 
45,000,000.00 


15,000,000.00 


50,000,000.00 
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ACTIVE TRANSACTIONS 


39748 


397 4:9) 


39750 


39756 


39768 


39769 


3197770 


39772. 


S39 2 


39774 


SOAS 


39776 


SENAY 


39778 


DESCRIPTION/ POOL# 
MEMO 

WFB CD 

T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99...12) 
T NOTE (99.12) 
T NOTE (99.12) 
T NOTE (99.12) 
T NOTE (99.12) 


TREASURY BILLS 


T NOTE (99.17) 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


T NOTE (99.12) 


* 


Gir yi €lonu NT ¥ 


MR 
BANK BROK 
CASH DATE 

159 

40 

9 43 

19 40 

9) 43 

19 40 

19 87 

43 

ug 40 

43 
19 45 
43 
19 43 
43 
19 89 
43 
19 40 
19 40 
43 

19 42 

aly) 42 

19 42 


DANIEL 


MATURITY 
/ENTRY 


08/13/03 
09/02/03 


09/02/03 
07/31/05 
08/20/03 
07/31/05 
08/20/03 
07/31/05 
08/28/03 
07/31/05 
08/20/03 
07/31/05 
08/06/03 


08/28/03 
07/31/05 
08/06/03 


08/28/03 
07/31/05 
08/06/03 


08/28/03 
07/31/05 
08/06/03 


08/28/03 
07/31/05 
08/06/03 


08/28/03 
01/29/04 
08/06/03 
07/31/05 
08/06/03 


08/22/03 
09/30/03 
08/06/03 
10/31/03 
08/06/03 
07/31/05 


448 7 


BOOK VALUE 
PREM / (DISC) 


=35,009;.916.67 


-14,956,640.63 
43). 3995.37 
=14,956,,640...63 
43), 359.37 
-14,,956,640.63 
43,359.37 
-14,981,250.00 
18,750.00 
24,847 , 826.09 
=152,.473'.91: 
-24,847,826.09 
152,,273:.91 
24,847,826.09 
527 407.39 
-24,847,826.09 
525.173. 92 
24.845), 87:2. 9'7 
=2'54),.1:277'3:03 
=24;, 845), 872% 9:7, 
154), 12:7'..03 
24,847,826.09 
2252 73.91 
-24,847,826.09 
527,273: 90 
24,847,826.09 
2 aS cal 
=24,.84:7 ;826:.0:9 
1527 173.92 
9,950 /095,7.83 
=459), 9104557 
9,953,600.54 
-46,399.46 
=9',-953',,600 54 
46,399.46 
4\,/9:91' 833.33 
-8,166.67 

97 974, Va 67 
=2)5),/019'6).. 313 
24,843,919.84 


F AN FRANCISCO 
D Ah, Y. 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 

08/01/03 TO 08/31/03 

SETTLEMENT DATE BASIS 

FUNDS: 002535, 000100 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
08/13/03 AMRT 1.020 

08/13/03 1.020 

08/13/03 MAT 1.020 -35,000,000.00 
08/13/03 1.020 

08/20/03 SALE 1.500 -15,0900,000.00 
08/20/03 1.648 

08/20/03 SALE 1.500 -15,000,000.00 
08/20/03 1.648 

08/29/03 SALE 1.500 -15,000,000.00 
08/29/03 1.648 

08/20/03 SALE 1.500 -15,000,000.00 
08/20/03 1.564 

08/04/03 PURC 1.500 25,000,000.00 
08/04/03 1.821 

08/29/03 SALE 1.500 -25,000,000.00 
08/29/03 1.821 

08/04/03 PURC 1.500 25,000,000.00 
08/04/03 1.821 

08/29/03 SALE 1.500 -25,000,000.00 
08/29/03 1.821 

08/04/03 PURC 1.500 25,000,000.00 
08/04/03 1.825 

08/29/03 SALE 1.500 -25,000,000.00 
08/29/03 1.825 

08/04/03 PURC 1.500 25,000,000.00 
08/04/03 1.821 

08/29/03 SALE 1.500 -25,000,000.00 
08/29/03 1, B21 

08/04/03 PURC 1.500 25,000,000.00 
08/04/03 1824: 

08/29/03 SALE 1.500 -25,000,000.00 
08/29/03 1 821 

08/05/03 PURC 1.015 10,000,000.00 
08/05/03 1.020 

08/05/03 PURC 1.500 10,000,000.00 
08/05/03 1.749 

08/21/03 SALE 1.500 -10,000,000.00 
08/21/03 1.749 

08/05/03 PURC 1.050 5,000,000.00 
08/05/03 1.052 

08/05/03 PURC 1.070 10,000,000.00 
08/05/03 1.073 

08/04/03 PURC 1.500 25,000,000.00 
08/04/03 1.829 


08/06/03 


-156,080.16 


PAGE: 3 
RUN: 09/03/03 00:04:27 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


= 55,62 
~1.9,83:3.. 33 


=12,,228 26 


=12,,228 526 


= 17, 1301-98 


=1'2;, 22:8 :..2:6 


-25,475.54 


=25,,475.54 


=-257,475 .54 


=25;, 475.54 


Pash ae BIAS Ay 


16) pO aad 


SETTLEMENT 


35,029, 750:..00 
3(9.,184:3°7'5 
14,929,025.14 
35,456.25 
14,933, 712.64 
70,322.50 
14,904,059... 11 
55,078.12 
14,938,400.14 


-24,847,826.09 
31,250.00 
24,842,051.63 


-24,847,826.09 
31,25 :0!.:0'0 
24,842,051.63 


= 2'4' 5 8'4'5., 8:72: .. Si? 
29,296.88 
24,842,051.63 
-24,847,826.09 
31,250.00 
24,842,051.63 
-24,847,826.09 
37 22:5101-010 
24,842,051) ..63 
= 9,950), 095.83 
=9),,953',-6010:./54 
=6,250)..00 
9,966,372.28 
=4,, 991,833.33 
=D, 974, ala le Oud: 


-24,843,919.84 
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ACTIVE TRANSACTIONS * 


39779 


39780 


39781 


39782 


39783 


39784 


39785 


39786 


39787 


39788 


39:789 


39790 


39791 


39792 


39793 


39794 


DESCRIPTION/POOL# 
MEMO 


T NOTE (99.12) 
WFB CD 
WFB CD 
WFB CD 


FMC DISCOUNT NOTES 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


TREASURY BILLS 
T NOTE (98.28) 
T NOTE (98.28) 


FEDERAL HOME LOAN DISC 


Galt ¥ 2G O07 UaN “TY. OF SAN 


MR 
BANK BROK 
CASH DATE 

a9 40 

19 40 

19 40 

19 40 

19 42 

19 42 

19 42 

19 42 

19 87 

19 40 

40 

19 40 

40 
19 40 
40 
Lg 40 
40 

AS) 40 

19 40 

9 42 

40 

19 40 


FRANCISCO 


DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/03 TO 08/31/03 
SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
07/31/05 08/04/03 SALE 1.500 -25,000,000.00 -24,843,919.84 
08/06/03 08/04/03 1.829 156,080.16 
09/10/03 08/12/03 PURC 1.050 50,000,000.00 50,000,000.00 
08/15/03 08/12/03 1.050 
09/10/03 08/12/03 PURC 1.050 50,000,000.00 50,000,000.00 
08/15/03 08/12/03 1.050 
09/10/03 08/12/03 PURC 1.050 35,000,000.00 35,000,000.00 
08/15/03 08/12/03 1.050 
10/07/03 08/13/03 PURC 1.055 40,000,000.00 39,935,527.78 
08/15/03 08/13/03 1.057 -64,472.22 
11/13/03 08/13/03 PURC 920 20,000,000.00 19,952,977.78 
08/15/03 08/13/03 .922 =A ,.022...22 
09/05/03 08/13/03 PURC 1.020 40,000,000.00 39,973,933.33 
08/15/03 08/13/03 Ae02o -26,066.67 
12/02/03 08/13/03 PURC 1.070 40,000,000.00 39,868,033.33 
08/15/03 08/13/03 1.074 -131,966.67 
11/18/03 08/13/03 PURC 1.050 40,000,000.00 39,886,833.33 
08/15/03 08/13/03 1.053 -113,166.67 
08/14/03 08/13/03 PURC -900 50,000,000.00 49,998,750.00 
08/15/03 08/13/03 900 -1,250.00 
08/14/03 MAT .900 -50,000,000.00 -49,998,750.00 
09/02/03 08/14/03 900 
08/14/03 08/13/03 PURC -900 30,000,000.00 29,999,250.00 
08/15/03 08/13/03 .900 -750.00 
08/14/03 MAT 900 -30,000,000.00 -29,999,250.00 
09/02/03 08/14/03 .900 
08/15/03 08/14/03 PURC 950 50,000,000.00 49,998,680.56 
08/15/03 08/14/03 .950 -1,319.44 
08/15/03 MAT -950 -50,000,000.00 -49,998,680.56 
09/02/03 08/15/03 950 
08/15/03 08/14/03 PURC 950 30,000,000.00 29,999,208.33 
08/15/03 08/14/03 .950 -791.67 
08/15/03 MAT 950 -30,000,000.00 -29,999, 208.33 
09/02/03 08/15/03 950 
09/11/03 08/15/03 PURC -930 50,000,000.00 49,965,125.00 
08/15/03 08/15/03 931 -34,875.00 
08/15/08 08/15/03 PURC 3.250 25,000,000.00 24,718,750.00 
08/15/03 08/15/03 3.497 -281,250.00 
08/15/08 08/15/03 PURC 3.250 25,000,000.00 24,720,703.13 
08/15/03 08/15/03 3.495 -279,296.87 
08/21/03 SALE 3.250 -25,000,000.00 -24,720, 703.13 
08/20/03 08/21/03 3.495 279,296.87 
08/18/03 08/15/03 PURC 1.150 50,000,000.00 49,995,208.33 
08/15/03 08/15/03 1.150 -4,791.67 
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24,873 ,,216.72 
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earls pas Roy Ares A errag dts) 
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ACTIVE TRANSACTIONS * 


39794 


39795 


39796 


39797 


39798 


39799 


39800 


39801 


39802 


39803 


39804 


39805 


39806 


39807 


39808 


39809 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


T NOTE (S 82103) 


TREASURY BILLS 

FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 
TREASURY BILLS 

FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 

WFB CD 


WFB CD 
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BANK BROK 
CASH DATE 

19 40 

19 40 

40 

19 40 

40 
19 40 
40 
19 40 
40 
19 40 
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ak) 43 
40 

alee) 40 

9. 40 

19 40 

19 40 

19 42 
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19 42 
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DANIEL DA -¥ 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/03 TO 08/31/03 
SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100 


MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 


08/18/03 08/18/03 MAT 1.150 -50,000,000.00 -49,995,208.33 


09/02/03 08/18/03 1.150 
08/18/03 08/15/03 PURC 1.150 30,000,000.00 29,997,125.00 
08/15/03 08/15/03 1.150 -2,875.00 
08/18/03 MAT 1.150 -30,000,000.00 -29,997,125.00 
09/02/03 08/18/03 1.150 
08/19/03 08/18/03 PURC -970 50,000,000.00 49,998,652.78 
08/20/03 08/18/03 .970 -1,347.22 
08/19/03 MAT -970 -50,000,000.00 -49,998,652.78 
09/02/03 08/19/03 .970 
08/19/03 08/18/03 PURC .970 30,000,000.00 29,999,191.67 
08/20/03 08/18/03 .970 -808.33 
08/19/03 MAT -970 -30,000,000.00 -29,999,191.67 
09/02/03 08/19/03 .970 
08/20/03 08/19/03 PURC .920 50,000,000.00 49,998,722.22 
08/20/03 08/19/03 .920 -1,277.78 
08/20/03 MAT .920 -50,000,000.00 -49,998,722.22 
09/02/03 08/20/03 . 920 
08/20/03 08/19/03 PURC .920 28,000,000.00 27,999,284.44 
08/20/03 08/19/03 .920 -715.56 
08/20/03 MAT .920 -28,000,000.00 -27,999,284.44 
09/02/03 08/20/03 .920 
08/15/08 08/20/03 PURC 3.250 25,000,000.00 24,860,648.78 
08/20/03 08/20/03 3.382 -139,351.22 
08/21/03 SALE 3.250 -25,000,000.00 -24,860,648.78 
08/20/03 08/21/03 3.382 139,351.22 
02/05/04 08/20/03 PURC 1.005 15,000,000.00 14,929,231.25 
08/20/03 08/20/03 1.010 -70,768.75 
10/14/03 08/20/03 PURC 1.050 17,000,000.00 16,972,729.17 
08/20/03 08/20/03 1.052 -27,270.83 
10/14/03 08/20/03 PURC 1.050 50,000,000.00 49,919,791.67 
08/20/03 08/20/03 1.052 -80,208.33 
02/05/04 08/20/03 PURC 1.005 15,000,000.00 14,929,231.25 
08/20/03 08/20/03 1.010 -70,768.75 
09/17/03 08/21/03 PURC 1.000 12,000,000.00 11,991,000.00 
08/20/03 08/21/03 P3000 -9,000.00 
01/20/04 08/21/03 PURC 1.070 50,000,000.00 49,774,111.11 
08/20/03 08/21/03 1.075 -225,888.89 
02/13/04 08/21/03 PURC 1.090 50,000,000.00 49,733,555.56 
08/20/03 08/21/03 1.096 -266,444.44 


11/18/03 08/21/03 PURC 1.050 50,000,000.00 50,000,000.00 
08/20/03 08/21/03 1.050 
11/18/03 08/21/03 PURC 1.050 50,000,000.00 50,000,000.00 
08/20/03 08/21/03 1.050 


PAGE: 5 


RUN: 09/03/03 00:04:27 


(INTEREST) 
AMORT/ (ACCRET) 


SAre T9167 


=2.7 000 00 


ol ysavic2s 


=808'..3:3 


= 2 eS 


=75 516 


277 2017 38.8 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 
-29,,997, 125...00 
30,000,000.00 
=4:9 9:98), 65:2.:-78 
50,000,000.00 
229), 999), 4996.7 
30,000,000.00 
=49,,998 ,722:.22 
50,000,000.00 
-27,999,284.44 
28,000,000.00 
-24,860,648.78 
= 2/1 7 ,4:8:4.5.3°7 

24 , 884,341.03 
Sa IA p2Sele25 
=16;, 972 02:9). 17. 
=4'9/ 919) 7 Sil 647, 
alae I 2i9y 23325 
=21;, 9:91, 10:0'0).70:0 
4: Si, Hid Ay lel lela: 
$4 Dig 3355.6 
-50,000,000.00 


-50,000,000.00 


we ed 


ane Gere ek We wrec 


* RPUS a wT 


3 


be | 


r? 


ae prcerors) 

“@a Tere s2, 
~~ @e\ 0169: ov 
& o7'6e\ ot 
- Se solga 


“oFiaen OF 


pects \ue 
€2°,25\03 


= we\za\o2 


63529\03 


” Seer he 


_ eas 
+] POL HAOr 


iba ; +5 a 


on\ei Laz 
ie £9%6 


Gove 
pl od 

\o2 
es\se\s7 
eg\riecs 
OP\sT ae 
Ha\7e'\e 


Ga\30\0) 


ogi30}\07 
ov) ye \o7 
oo'-73\c3 
ow 7e\a: 
ov 72\62 
fs’. sa\n3 


pe aah el 


pe TS) 


‘ee\yevae 


SSF S03 
%§* ; 7 
te ee Ms 


Ves he 


et 3 i GJ 

PRS he 

> SaaS Lay 

es 3 ae 
LIER 


ey Mc: T*O65 


“et 


= tees 
LONG Pal.> | 
_ 2-633 
Aare 37620 
r°srd 
amie Ot * G67 
1:25 
are | S25 
Tae 
nies P- JSG - 
— ase - 
ey. are 
: ee 
LSt <2 
uy. ; 
Sam oo! 
30 
vr 
abe 
ey 4: ED: 
agi 
AT 
& 34 
aay 
ike 
a TT 5 
wt 248 
as qs Psy 
=a roa 
oss 
iy wie Sy 
2. SELET yO" 
Srirwe 
> a - 2 
, ra 


pe 
irene 


bia ve6*eoe* 


>39 "00" Pa0 of 


oy’ one"sy. ga 


‘a 


od 


» 


32" e00"200° oe" Bets 


Soe oc ea 
TA ‘ 
a Loe 
nt 
nos €é% 
ioe 
> = 
hd | oi 2 
bs Vv & 
har 
* 
¢ 
rasa 
i * 
7 


i 


reparee = *8 
So Gab" dl | 


kk cael asa’ ls 


ie? aseir 
=. $99? 327 ‘32 
-Sataeo een 2 
“(= 930" 221'°s3 


‘age OO 33838" sete 
aaa" aenrae 


ee’, 
-S9a- 


oe 


, 5 = a 
— Pe’ rok woe ne 


“ 


Gor TY /7¢.0 U0 N TAY OF SAN FRAN Cr S € 0 


MR. DANTIEL DALY 41'S = 25)'57 4) = 4 4.18) 7 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
08/01/03 TO 08/31/03 RUN: 09/03/03 00:04:27 


SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100 


NVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
39810 WFB CD 19 40 10/07/03 08/21/03 PURC 1.050 15,000,000.00 15,000,000.00 

08/20/03 08/21/03 1.050 -15,000,000.00 
39811 WFB CD 19 40 11/04/03 08/21/03 PURC 1.050 50,000,000.00 50,000,000.00 

08/20/03 08/21/03 1.050 -50,000,000.00 
39812 WFB CD 19 40 10/21/03 08/21/03 PURC 1.050 50,000,000.00 50,000,000.00 

08/20/03 08/21/03 1.050 -50,000,000.00 
39813 T NOTE (98.27) 19 40 08/15/08 08/22/03 PURC 3.250 20,000,000.00 19,777,989.13 

08/22/03 08/22/03 3.508 =12'2'2:,.0:'0'. 87. se DL rey Ae ferrets ee ge | 
39814 FEDERAL HOME LOAN DISC 19 42 09/15/03 08/22/03 PURC -990 40,000,000.00 39,973,600.00 

08/22/03 08/22/03 997. -26,400.00 =3/9 9:73), '6:0:0..0'0 
39815 TREASURY BILLS £9 43 09/11/03 08/29/03 PURC -935 50,000,000.00 49,983,118.06 

08/28/03 08/29/03 «935 -16,881.94 =4:9°,,983',.21:8 06 
39816 TREASURY BILLS 19 43 09/11/03 08/29/03 PURC -935 50,000,000.00 49,983,118.06 

08/28/03 08/29/03 +935 -16,881.94 -49,983,118.06 
39817 TREASURY BILLS ale) 43 09/11/03 08/29/03 PURC -935 50,000,000.00 49,983,118.06 

08/28/03 08/29/03 2935 -16,881.94 =4:9,/98'3.). 118 )-.0.6 
39818 FNMA DISCOUNT NOTES 19 42 02/04/04 08/29/03 PURC 1.110 10,000,000.00 9,,950;,.975...00 

08/28/03 08/29/03 1,15 -49,025.00 ='9',950;;,9:575..10:0 
39819 T NOTE (98.23) ae) 43 08/15/08 08/28/03 PURC 3.250 20,000,000.00 19,766,711.96 


08/29/03 08/28/03 3.533 -233,288.04 -19,766,711.96 
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ACTIVE TRANSACTIONS * 


PAR 

YPE/ WEIGHTED 
XN# YIELD 
URC LEDS 7 
( 51) 

ALE 1.829 
( 21) 

NTR 5.080 
( e2}) 

AT 995 
( 34) 

CR 1.021 


PAR VALUE 


1687000000. 


-515000000. 


-1360005000. 


00 


00 


GL "Dh ¥is/ 2C-OnU Nor y 


MR 


ORIGINAL FACE 


OF SAN FR AN Gr SC 0 
DANIEL D A Lay 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

08/01/03 TO 08/31/03 

REPORT GRAND TOTALS 

ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


VALUE 


1683485654 


SS 12d T2241 


-1359360976. 


574. 


-61 


51 


67 


LEY) 


=3,514733'45...3'9: 


2,822,778.49 


= 5:74.37, 


=1,,622,, 102\..61 


=5,533, 750.00 


=1 72597467 10 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
| SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


October 3, 2003 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the-investment activity (for fiscal year to date) of the portfolios 


> under management. To highlight the activities of our portfolio during the past three months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 13,409,283 Earned Interest Yield 
Total Net Earnings $ 12,356,497 Pooled Funds 2.261% 
Average Age of Portfolio 123 Days All Funds 2.261% 


Total cost of the securities on hand September 30, 2003 was $2,022,064,294 with a market value of 
$2,040,616,639 plus fixed assets accrued earnings of $8,081,087. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of September 30, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of September 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on September 30, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of September 2003. 


Susan Leal NCT 4 INN? 
Treasurer ULI § US 


Enc. AAI DU 
ce: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRAR 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., R Fortson 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


POR TF OL FO 
9/01/03 THROUGH 


ee ee GOV'T SECURITIES 
LIABILITIES 


ASSETS 
1,004, 206.35 
3,767,035.04 
2,061,045, 834.09 
2.228 
2,021,964,293.48 
27027 649, 184, 1a 
2.189 


P23 22 


123°. 12 


ALL FUNDS 


FRANCISCO 


4a 15 


-000 


-000 


.00 


.00 


5 594 = 4.4.8 7 


Sy ie Ae lh om ely reiCyS 
9/30/03 


RUN: 


~--------- TIME DEPOSITS --------- 


ASSETS 


108.34 


100,000.00 


1.3.18 


100,000.00 


100,000.00 


a 348 


107.00 


1O'F./0:0 


LIABILITIES 


PAGE: al 
10/01/03 09:27:42 
TOTAL 


1,004,206.35 
3,767,143.38 
2,061,145,834.09 
Deere | 

2,022 ,064,293..48 
2027 pias, Toda de: 
2.189 

N/A 

N/A 


2.224 
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Gout yy /.C Oyu NT ¥ OF SAN eR AN CG: te S C20 


MR 


SUMMARY DESCRIPTION 


91 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANTIEL DALY 4015-5) 5 Aes 4° 45°87 
INVESTMENT INV EN TO-R Y RUN: 
INVESTMENTS OUTSTANDING AS OF 9/30/03 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES 

13.3256) .947 .949 99.736 270,000,000.00 
31.40% (C) 4.346 4.707 98.738 643,000,000.00 
7.64%(C) 1.3029) 1.032 ~ 99.728 155,000,000.00 
10.66% (C) 1.024 1.026 99.763 216,000,000.00 
21.40%(C) 1.045 1.048 99.706 434,000,000.00 
15.58% (C) 150535. 1.053 100.000 315,000,000.00 
-00%(C) 1.300 1.300 100.000 100,000.00 
REPORT TOTALS Sess SSS55== S=S=55555= = See55555=55555=5=5=== 
ASSETS FIXED 2.066 2.181 99.457 2,033,100,000.00 


10/02/03 


PAGE: 


BOOK VAUUE 


269,286,191. 
634,888,547. 
154,578,752. 
29\,48 1, 24:9% 
43:2 5.723%) 0.0 Ase 
315,000,000. 


100,000. 
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INVEST 
NUMBER 


Cor try 7/7 C Oru Ney 


MR 


DESCRIPTION 
PURCHASE MATURITY DATE 
TREASURY BILLS 
06/06/03 10/02/03 


39832 TREASURY BILLS 
09/11/03 10/09/03 
39833 TREASURY BILLS 
09/11/03 10/09/03 
39681 TREASURY BILLS 
06/06/03 10/16/03 
39836 TREASURY BILLS 
09/29/03 10/16/03 
39837 TREASURY BILLS 
09/29/03 11/13/03 
39774 TREASURY BILLS 
08/05/03 01/29/04 
39801 TREASURY BILLS 
08/20/03 02/05/04 
39804 TREASURY BILLS 
08/20/03 02/05/04 
39826 TREASURY BILLS 
09/08/03 03/04/04 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
38822 T NOTE (99.16) 
05/15/01 11/15/03 
38823 T NOTE (99.15) 
05/15/01 11/15/03 
38824 T NOTE (99.15) 
05/16/01 11/15/03 
38829 T NOTE (99.13) 
05/23/01 11/15/03 
38830 T NOTE (99.13) 
05/23/01 11/15/03 
38831 T NOTE (99.12) 
05/23/01 11/15/03 
38832 T NOTE (99.10) 
05/25/01 11/15/03 
38841 T NOTE (99.20) 
06/04/01 11/15/03 
38843 T NOTE (99.20) 
06/04/01 11/15/03 
38473 T NOTE (95.27) 
08/15/00 02/15/04 
38474 T NOTE (95.27) 


08/15/00 02/15/04 


DANIEL 


OF 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
4 


FRANCISCO 


1S 55 = oye 5185 


INVESTMENTS OUTSTANDING AS OF 09/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795NQ0 19 
40 

912795NR8 9 
41 

912795NR8 19 
41 

912795NS6 19 
40 

912795NS6 19 
40 

912795NW7 A'S 
40 

912795PH8 19 
40 

912795PJ4 19 
40 

912795PJ4 1:9 
40 

912795PN5 19 
40 

13.21% 
9128274U3 19 
40 

912827403 19 
45 

912827403 19 
87 

912827403 159) 
87 

9128274U3 19 
89 

9128274U3 19 
87 

9128274U3 19 
45 

9128274U3 159), 
87 

9128274U3 a) 
87 

9128275A6 19 
40 

9128275A6 19 
45 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


1.0150 
1.0201 
1.0050 
1.0098 
1.0050 


4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4:5 5258 
4.2500 
4.5533 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
6.0915 
4.7500 
6.0915 


PAR/SHARES 
BOOK 
25,000,000.00 
24,917,645.83 
50,000,000.00 
49,964,805.56 
40,000,000.00 
39,971,844.44 
25,000,000.00 
24,908,333.33 
10,000,000.00 
9,996,198.61 
30,000,000.00 
29,968,500.00 
10,000,000.00 
9,950,095.83 
15,000,000.00 
114,929,231 .25 
15,000,000.00 
114,929, 231.25 
50,000,000.00 
49,750,305.56 
270,000,000.00 
269,286,191.66 


50,000,000.00 
49,738, 281.25 
25,000,000.00 
24,865,234.38 
20,000,000.00 
1:9), 8:92. 187.050 
15,000,000.00 
14.,.910'9,, 7/65..163 
15,000,000.00 
V4, 9:10), 9357.:5:0 
15,000,000.00 
14? \90377906..25 
20,000,000.00 
19), 85197, 3:75. 0.0 
15,000,000.00 
V4), 93'9;,,062%.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,374,218.75 
15,000,000.00 
A STA GPRS at 


448 7 


MARKET VALUE 
MARKET PRICE 
25,000,000.00 
100.0000000000 
4'9)',984.,3 75.010 
99.96875000000 
3:9),98.77.500 00 
99.96875000000 
247,992,187 .50 
99.96875000000 
9,,996;,:8:75...0'0 
99.96875000000 
29,972 78:75,00 
99.90625000000 
9,968, 75:0...00 
99.68750000000 
1:4)7,:94:8,, 437.50 
99.65625000000 
14,948,437.50 
99.65625000000 
49,796,875 .00 
99.59375000000 
26:9,595,312.50 
99.85011600000 


50,203), 125.00 
100.4062500000 
25, £01,562 °.:50 
100.4062500000 
20,081,250.00 
100.4062500000 
153, 06:05.93-7;510 
100.4062500000 
1S, /0'6:0);:93'7:..5:0 
100.4062500000 
15,106.05 .93:7'.'5:0 
100.4062500000 
2.0),:0:841.,,25.0'..0'0 
100.4062500000 
15% 06:07 93/510 
100.4062500000 
2:55.10: 2516:2).'5:0 
100.4062500000 
15,206,250.00 
101.3750000000 
15,206,250.00 
101.3750000000 


RUN: 


10/02/03 


PAGE: 1 
O.0O;/05 23.2 


CURR ACCR INT UNREALTZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


81,656.25 
SUNGARD 
25713'8:.:8:9 
SUNGARD 
20), 111. La 
SUNGARD 
81,250.00 
SUNGARD 
447.22 
SUNGARD 
1,400.00 
SUNGARD 
16,070.83 
SUNGARD 
1574 /58°7 ..510 
SUNGARD 
17 45187 %: 510 
SUNGARD 
3'2,'2'6:3'. 8:9 
SUNGARD 


802,649.46 
SUNGARD 
4015:324..73 
SUNGARD 
3215701597378 
SUNGARD 
240,794.84 
SUNGARD 
240,794.84 
SUNGARD 
240,794.84 
SUNGARD 
321,059.78 
SUNGARD 
240,794.84 
SUNGARD 
401,324.73 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 


697.92 
-5,569.45 
-4,455.55 

2,604.17 
229.17 
1,975.00 
2,583.34 
1,618.75 
1,618.75 
14,305.55 
7% 25,632.65 
-10,025.00 
464,843.75 
236) 328.12 
189,062.50 
151,171.00 
150,000.00 
157,031.25 
221,875.00 
121,875.00 
196,289.06 
832,031.25 


83:27, 031525 


ion) vy" 2aee 
1c. v"sFop 2? 000" ‘pat eo. 12" aen° ene oe 
Ws > _. =6@ .- O60 €°70Re “T4"SIC'=IN RO Teo-40*sebosea 
ab mL 3 a Fa - 30¢ #°3200 reece’ scarey, ret ote sta°28 . 
‘oe\si\er “we\re\o2 : aoe oo 4°*7082 «649° 963° 39E°82 Teo ¢cussorese 
9 #8 eam 132-97} ; aFvees4ne Ye - feo «3900 fe'bes‘ooe°9n sr2°02e'azi 2g = aWD*aae RE 
\re\ar at a 4°4602 —~Fe“GFS's8S 89 FOR" soeszoNcsEa SARIFED: - 
aT3OSAeDF = == ) +3200 SG' oat’ io0"°fo sO‘ UPT' S20’ 08 —--. S37 de37o8 
a a . + @°48G) 4 Heese °38 Too eatsecetan eoaevan a : 
533 1 i moan jaese) alsasamni? i% 200. ¢*SeeD Fe’ ets" 500*ed Seto? Pes 2G... -9GI"Z547s> / S3a0'730' te. 
OS\Tey\or Try\re\e7 © 26> —. 800 @:443¢ 42° 332° 583" s2 ab: peach onde ShnexvaD _ : = 
cade & ROLE (va rey -& : BIseja70S Fa 300 ¢€'3200 <0 02° 990°00 ~ 28°SR2" 75 ad _-.. €03°¢35°¢2 \ wee ee? ae 


2 


r 


ige 
an a ; ey ey ee ae ee ae = eee in oan ey eS ee - ee he es 
ee ; : os : ert | se3" sae’ rs7 de aa agoiTewaoOS ; - = eae a 
sunawy {tes g)6s) 47 4apeveies, eT? 7S S78 (6) ‘Stee .si0‘oo0' eno" o: aes" ga2°3Ts'20° «0s Fae ae Te _ Se eos ee 
—- Paleaoz GF ae (or - “ae aes 4a‘ san" seal sa°R2 238908000 eenaeen 
eS¢- L4ervanca. virre FI ISSPSR2- rs ree ?5° 000600 24 v3’ 1 pe She 8d. ~:~ CW 3 Se Se. > te oo Se = 
$6,500? Bs\or oO" 7 ero. 72*O3s' Sar" 32. ae Bers eansGcs —- i a 2. _ = 
Of IPEVERTA OSITG aTSs2"Eae = f3 T28 ta" noo" ago"05 +*9ra" 435-96 22°29) 2e- ee ae aS 
; Asap ar ee \are #3 aD T€". o3a S33--32 +h SET SOS eecrre 
et LERwen erivrt eT sseRit = ra ¥S6 12" 290 B00 66 re 37a S48 Be > pa DEA 36. . 2 ppp os 
leet artwaqe —- ; ~ SE ey (7 'W # tet 233 ELE Ravan, ~ a 
Meow J ied A) vroTre de rT SAPS - . 14 i: ae ieee ‘"Se0 a bb aee*-asri* Ss ‘2 : #7 ; = See 38 
4 Od S7TNF IEG te they | ies oa” 3e6*S30"s5. 2 Seutee SS a 
5, oar ws ife som Ta rte “a2 meat) cA’ BS $3‘ Saf xe ek rT’ 230 oh ta ww _ 
Lesko WM c ay 8G “Ber 1*> ? ¢ te Be Peratree “Ee 
es oF es ri [J 3 > Shp v9 ) f » wo ; <4 a% 7 be 
sé 4 Pai bo h Foe. *¢ a- CHa =H a 
pT S32cnRE 2 eoG =f G2 22 "90s" See 9 949° Y=°? pt 380-4 4 "8 
; a 27 on5 "ore he hope [2 ee. Dd mc ¢ 
; SSar Ff 2) “ 3408 a rig aes Js Be 7 -f .‘aaS ¢ ' 
: 77 3 ie? 1s ISS Wages asz o™ 
AFT Sr A a4 2 5019 py ~l\ ei é 
“¢ g me Pahs . 
pe aet¥e2 ° Sue *s* j i Ms . 
75 bol = ef. ciel | “ ; Be = 
. : , ts Con ws “ . 3 ; 
. gates © = 4 ’ = 
i: Se yr wt 54 
iy + wee Awe 
; ‘ ca a3 


Clty /-¢c oOo UN TY 


MR. 
-RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38476 T NOTE (95.27) 
08/15/00 02/15/04 
38477 T NOTE (95.18) 
08/15/00 02/15/04 
38708 T NOTE (99.11) 
02/16/01 02/15/04 
38718 T NOTE (99.26) 
02/23/01 02/15/04 
38764 T NOTE (100.21) 
03/29/01 02/15/04 
38803 T NOTE (100.12) 
04/17/01 02/15/04 
38805 T NOTE (100.14) 
05/01/01 02/15/04 
38806 T NOTE (100.14) 
05/01/01 02/15/04 
38807 T NOTE (100.14) 
05/01/01 02/15/04 
37949 T NOTE (99.17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
38275 T NOTE (99.22) 
05/10/00 05/15/04 
38276 T NOTE (99.22) 
05/10/00 05/15/04 
38810 T NOTE (101.30) 
05/02/01 05/15/04 
39711 T NOTE (99.17) 
06/30/03 06/30/05 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
39819 T NOTE (98.23) 
08/28/03 08/15/08 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 


39821 FNMA DISCOUNT NOTES 
09/02/03 10/07/03 
39690 FNMA DISCOUNT NOTES 
06/25/03 11/04/03 
39829 FNMA DISCOUNT NOTES 
09/10/03 11/05/03 
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Ay Oe na 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128275A6 £9 
89 

9128275A6 9 
40 

9128275A6 19 
40 

9128275A6 19. 
40 

9128275A6 19 
87 

9128275A6 9) 
40 

9128275A6 19 
89 

9128275A6 19 
45 

912827506 ale) 
40 

9128 275F5 1:9 
45 

9128275F5 9: 
45 

S1282:75F5 19 
87 

9128275F5 9 
89 

9128275F5 19 
40 

9128275F5 1:9 
40 

912828BC3 v9 
43 

9128277F3 19 
87 

912828BG4 19 
43 

31.97% 
313588MR3 ake) 
87 

313588NV3 19 
40 

313588NW1 19 
87 


(M) 


100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
4.7500 
65.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5.2500 
6.7885 
5.25100 
6.79321 
5.2500 
6.7885 
5.2500 
6.7885 
5.2500 
4.5642 
15 2510 
1.3634 
3.15:010:0 


4.3463 
4.7074 


PAR/SHARES 
BOOK 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,332,031.25 
30,000,000.00 
29,798,437.50 
18,000,000.00 
17,963,437.50 
10,000,000.00 
10,062,500.00 
25,000,000.00 
25,089,843.75 
25,000,000.00 
25,105,328) 2:3 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
9,467,187.50 
20,000,000.00 
18,934,375.00 
50,000,000.00 
50,960, 937.50 
35,000,000.00 
34,835,937.50 
50,000,000.00 
47,867,187.50 
20,000,000.00 
19° 766), 711.96 
643,000,000.00 
634,888,547.92 


50,000,000.00 
4:91 94°98 93)07.'5:6 
15,000,000.00 
14°,-953',.2'50'. 010 
50,000,000.00 
49,919,888.89 


448 7 


MARKET VALUE 
MARKET PRICE 
15,206,250 .00 
101.3750000000 
15:),.206,,2'5.0'..0:0 
101.3750000000 
3'0),.42:2:, 5'0'0' ..0'0 
101.3750000000 
18,247,500.00 
101.3750000000 
10:,13:7,,500.00 
101.3750000000 
25',.3'43', 7'5.0:.-0:0 
101.3750000000 
257343:, 750:4010 
101.3750000000 
25,343,750.00 
101.3750000000 
25)73'43-;) 7/50! 1010 
101.3750000000 
20,518,750.00 
102.5937500000 
1'0};:2'5:9',,3'7 55.00 
102.5937500000 
1'0°°2:5:9',,3'7:5'.'0'0 
102.5937500000 
10215: 9733:7'5: 010 
102.5937500000 
20K SABE A 7'5'0%:0'0 
102.5937500000 
517129. 65,875", 1010 
102.5937500000 
34,879,687.50 
99.65625000000 
52,250,000.00 
104.5000000000 
20,418,750.00 
102.0937500000 
61527770 OSA Si0 
101.4729300000 


49,985,416.67 
9:9'-'9:7'0/8'3:33:3:3:3)3 
14°,°9:7'5,,208'°.33 
OO BS 42222222 
49 a IOOR DS 
EM one) isa bs kala kata 


RUN: 


10/02/03 


PAGE: 2 
007 05231 


CURR ACCR INT UNREALTZED GAIN 


PRICE SOURCE 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
181,997.28 
SUNGARD 
109), LIB Ti 
SUNGARD 
60,665.76 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
396,603.26 
SUNGARD 
198%, 3:01". 63 
SUNGARD 
198,301.63 
SUNGARD 
L998), 3108063 
SUNGARD 
3:9'656103". 2:6 
SUNGARD 
9:90 25:08:55 
SUNGARD 
919) 75.07 7477 
SUNGARD 
661,005.43 
SUNGARD 
83" 7065.3 
SUNGARD 


41,486.11 
SUNGARD 
34,708.33 
SUNGARD 
30,041.67 
SUNGARD 


UNREALIZED LOSS 
—_ 832,031.25 
874 ,-218)..75 
614,062.50 
284,062.50 

75, 000..:00 
25357-90625 

23:2 420687 
238,281.25 
23:6,.3'28'.12 

2, O22). 5'0'0%5.0'0 
192; VB AS0 
19375-7510). 010 

192, V7 5:0 
Dpo8i4), Sh: 5110'0 
33/5937 50 

43, 150010 
4,382,812.50 


675,000.00 


-6,000.00 
=1'2),°7-50).'0/0 


-35,000.00 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY 


FNMA DISCOUNT NOTES 
08/29/03 02/04/04 


39835 FNMA DISCOUNT NOTES 
09/26/03 04/28/04 
SUBTOTAL (Inv Type) 
39823 FEDERAL HOME LOAN DISC 
09/03/03 10/01/03 
39825 FEDERAL HOME LOAN DISC 
09/05/03 11/07/03 
39830 FEDERAL HOME LOAN DISC 
09/10/03 11/07/03 
39824 FEDERAL HOME LOAN DISC 
09/04/03 11/26/03 
39834 FEDERAL HOME LOAN DISC 
09/11/03 03/10/04 
SUBTOTAL 
39782 FMC DISCOUNT NOTES 
08/13/03 10/07/03 
39802 FMC DISCOUNT NOTES 
08/20/03 10/14/03 
39803 FMC DISCOUNT NOTES 
08/20/03 10/14/03 
39689 FMC DISCOUNT NOTES 
06/25/03 10/20/03 
39822 FMC DISCOUNT NOTES 
09/02/03 10/28/03 
39777 FMC DISCOUNT NOTES 
08/05/03 10/31/03 
39726 FMC DISCOUNT NOTES 
07/10/03 11/14/03 
39786 FMC DISCOUNT NOTES 
08/13/03 11/18/03 
39820 FMC DISCOUNT NOTES 
09/02/03 11/26/03 
39785 FMC DISCOUNT NOTES 
08/13/03 12/02/03 
39806 FMC DISCOUNT NOTES 
08/21/03 01/20/04 
39807 FMC DISCOUNT NOTES 


08/21/03 02/13/04 


Goll YY / Gro UN DT Y¥ 
L DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR 


DATE 


NOTES 


NOTES 


NOTES 


NOTES 


NOTES 


(Inv Type) 43 FEDERAL HOME LOAN DISC 


DANTE 


F 


SAN 
4 


FoR AN CUTS) € 0 


TS: ee ae = 


INVESTMENTS OUTSTANDING AS OF 09/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP 


313588SR7 


313588WD3 


41 FNMA DISCOUNT NOTES 


313384MK2 


313384NY1 


313384NY1 


313384PTO 


313384UC1 


313396MR1 


3133 96MY6 


3133 96MY6 


3133 96NE9 


313396NN9 


3133 96NRO 


313396PF4 


313396PK3 


313396PT4 


313396PZ0 


313396SA2 


313396TA1 


BANK 
BROK 


7.57% (M) 


1:9 
42 
19 
40 
19 
42 
19 
42 
19 
42 


10.57% (M) 


19 
42 
19 
40 
159 
40 
1:9 
40 
19 
43 
19 
42 
19 
42 
159) 
87 
19 
42 
1:9 
42 
19 
42 
189 
42 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


FUND CPN RATE 
SAFE 


YTM TR 


1 O23%7 


1.0550 
1.0567 
1.0500 
1054.7 
1.0500 
1 05:47 

-8700 

«8725 
1.0500 
1.0517 
1.0700 
1.0728 
1.0000 
1.0035 
1.0500 
1.:0:53:0 
1.0600 
2 10'6/2'7 
1.0700 
De.087'3;5 
1.0700 
1.0749 
1.0900 
1.0958 


PAR/SHARES 
BOOK 
10,000,000.00 
9,950,975.00 
30,000,000.00 
29,804,708.33 
155,000,000.00 
154,578,752.78 


46,000,000.00 
45, 963:,506..67 
50,000,000.00 
4:9), 912; ,5:0'0'.. 010 
40,000,000.00 
3191; 934, DVS 
35,000,000.00 
34,917;288.19 
45,000,000.00 
44°,.75:9, 043". 75 
216,000,000.00 
215; 4857 ,.249)072 


40,000,000.00 
3:9), 93'S), D2:liey LO 
17,000,000.00 
16.5972), P29). 157 
50,000,000.00 
BO 99: 7. 9de A6i7, 
30,000,000.00 
29 OES 1075; 3/010) 
45,000,000.00 
44,926,500.00 
10,000,000.00 

9),9:74), 141.67 
27,000,000.00 
26,904,750.00 
40,000,000.00 
319), 8'8.'6., 83'3 +33 
35,000,000.00 
34,912,402.78 
40,000,000.00 
39,868,033.33 
50,000,000.00 
BOT id 4 wes ail: 
50,000,000.00 
SF US DSTO 


4 AS Bio 7 


MARKET VALUE 
MARKET PRICE 
97, 93:7 70000 
99.37700000000 
29:,6:72, 750.010 
98.90916666667 
154,486,005.56 
99.66839100000 


46,000,000.00 
100.0000000000 
49,947,069.44 
99.89413888889 
3:9}, 9517.7, 65:5". 516 
99.89413888889 
34,943,922.22 
99.839 UVTTLETTSB 
44,784,662.50 
99). 521472223222 
215%, 63:3), 31019 7/2 
99.83023600000 


319), 9193), 1633". 3'3 
919: 93;2:833'3:333'3 
16,993,676.94 
99:. 962810555556 
49,981,402.78 
99.96280555556 
29.9183: 73619 10 Gi7; 
99.94563888889 
44 969 R231 25:0 
99.92275000000 
97991 ALG iG T, 
99.91416666667 
26,966,010.00 
99 6 8 7A Ted Teel 
3:9) ,:94'5),.0:6:6:. 6:7 
99.86266666667 
34s, 943 5:9.22212:2 
99.839 77-79 7778 
319/77 92'85:3: 55516 
99.82088888889 
49,838,125.00 
99.67625000000 
49,801,250.00 
99.60250000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
1:0) ,:175:..0:0 
SUNGARD 
4,,541..67 
SUNGARD 


3161,/459'3' 53:3 
SUNGARD 
36;,, Ud 3a: 
SUNGARD 
23°; 5'6:6:.:6-7 
SUNGARD 
2:6',, 9016.<.2'5 
SUNGARD 
2:6:;,6:2'5;.,010 
SUNGARD 


eI Ara ueisyksies) 
SUNGARD 
2'07,:8:2'5:.:010 
SUNGARD 
61,250.00 
SUNGARD 
71,050.00 
SUNGARD 
38,062.50 
SUNGARD 
1:6),941....616 
SUNGARD 
62,250.00 
SUNGARD 
Sit jl GiGse 6.7, 
SUNGARD 
29,886.11 
SUNGARD 
58,255.56 
SUNGARD 
60,930.56 
SUNGARD 
62,069.44 
SUNGARD 


10/02/03 


PAGE: 3 
DOs O05 SE 


UNREALTZED GAIN 
UNREALIZED LOSS 


= 23): 4:5:07..0'0 
-136,500.00 


.00 


-00 


=1 7,541.67 


=B 225. 2:2 


Aarne 


.00 
166.66 
R220 
60h Pa 

224 53:3) e313) 
675.00 
33.31.34 

-990.00 
1, 066..67 
J),(633)..33 
2,066.67 
3), 083) .3'3 


5,625.00 
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Gl Yo CO UN TEY OF 
MR DANIEL D Av, ¥ 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 21.24% (M) 
39810 WFB CD 94975UNF0O 9 100 
08/21/03 10/07/03 40 000 
39827 WFB CD 94975USP3 19 100 
09/08/03 10/14/03 40 000 
39828 WFB CD 94975USP3 19 100 
09/08/03 10/14/03 40 000 
39812 WFB CD 94975UNG8 19 100 
08/21/03 10/21/03 40 000 
39811 WFB CD 94975UNH6 19 100 
08/21/03 11/04/03 40 000 
39808 WFB CD 94975UNJ2 19 100 
08/21/03 11/18/03 40 000 
39809 WFB CD 94975UNJ2 19 100 
08/21/03 11/18/03 40 000 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 15.44% (M) 
39741 PUBLIC TIME DEPOSIT 19 100 
07/15/03 01/15/04 60 000 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (M) 


SAN 
4 


ERAN Gt Ss € 0 


aeeOL = Ono Aaa 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/03 
MAJOR SORT KEY IS ICC# 


GRAND TOTAL 


FUND CPN RATE 
YTM TR 


1.0449 
1.0480 


1.0500 
1.0500 
1.0600 
1.0600 
1.0600 
1.0600 
1.0500 
1.0500 
1.0500 
1.0500 
1.0500 
1.0500 
1.0500 
1.0500 
1.0532 
1: 0532 


1.3000 
1.3000 


2.0662 
256158 11: 


PAR/SHARES 
BOOK 


434,000,000.00 
432); 723),55.1..40 


15,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
315,000,000.00 
315,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2033100000.00 
2022064293 .48 


48 7 


MARKET VALUE 
MARKET PRICE 


433:,331,288 534 
99.84591900000 


Ay 999), 996 43 
99.9999 7618542 
5:0, 0010, 1.83: 215 
100.0003622900 
50,000, 1281:.15 
100.0003622900 
4:9) -919'9) :916'4-.-2'9 
99..99992858541 
49,999,940.51 
99.99988102423 
49 99197, 9L6.475 
99.99983350184 
4:95, 191919), 91 6:-27i5 
99.99983350184 
315,000,097.03 
100.0000310000 


99 ,,68'7 .8:9 
99.68788888889 
99,687.89 
99.68788900000 


2040616638.54 
100.3697130000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


17, 9317-250 
SUNGARD 
33,861, 11 
SUNGARD 
33) 18611 
SUNGARD 
59 S/S eG, 
SUNGARD 
3991. 627 
SUNGARD 
595.7 91..67 
SUNGARD 
bo fee yee es Je lea He 
SUNGARD 


281.67 
SUNGARD 


10/02/03 


PAGE: 4 
00:05:31 


UNREAL IZED GAIN 
UNREALIZED LOSS 


15), 133488 
= 5D S163 


Sie erpoye | 
LS. 15 
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eleven Al 


=15)9)..4:9) 
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[NVSMT 
NO. 


IBTOTAL 


38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
38473 
38474 
38476 
38477 
38708 
38718 
38764 
38803 
38805 
38806 
38807 
37949 
38273 
38274 
38275 
38276 
38810 
397 LE 
39282 
39819 


JBTOTAL 


39821 


DESCRIPTION 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 

T NOTE (99.16) 

T NOTE (99.15) 

T NOTE (99.15) 

T NOTE (99.13) 

T NOTE (99.13) 

T NOTE (99.12) 

T NOTE (99.10) 

T NOTE (99.20) 

T NOTE (99.20) 

T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.18) 

T NOTE (99.11) 

T NOTE (99.26) 

T NOTE (100.21) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (99.17) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (101.30) 
T NOTE (99.17) 

T NOTE (95.24) 

T NOTE (98.23) 

(Inv Type) 


FNMA DISCOUNT NOTES 


GaloT Yo / GC 0: USN T Y, 


Mar 2. 


912795NQ0 
912795NR8 
912795NR8 
912795NS6 
912795NS6 
912795NW7 
912795PH8 
912795PJ4 
912795PJ4 
912795PN5 


11 TREASURY BILLS 


912827403 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
912827506 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
912828BC3 
9128277F3 
912828BG4 


12 TREASURY NOTES 


313588MR3 


DANTIEL D 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


MAJOR 


QF Ss 
AL Y 


SORT KEY 


FUND MATURITY PURCHASE 


NO. 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 


(TICKER) 
10/02/03 
10/09/03 
10/09/03 
10/16/03 
10/16/03 
11/13/03 
01/29/04 
02/05/04 
02/05/04 
03/04/04 


13.32% 


11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
06/30/05 
11/15/06 
08/15/08 


31.40% 


10/07/03 


DATE 
06/06/03 
09/11/03 
09/11/03 
06/06/03 
09/29/03 
09/29/03 
08/05/03 
08/20/03 
08/20/03 
09/08/03 


(C) 


05/15/01 
05/15/01 
05/16/01 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
02/16/01 
02/23/01 
03/29/01 
04/17/01 
05/01/01 
05/01/01 
05/01/01 
11/15/99 
05/10/00 
05/10/00 
05/10/00 
05/10/00 
05/02/01 
06/30/03 
05/15/02 
08/28/03 


(C) 


09/02/03 


448 7 


9.9:.:6:3'3 
99.962 
99.895 
99.501 
99°. 528 
99.528 
99.501 


99.477 
919°. 46:1. 
99.461 
99.398 
99.406 
99:. 3:59 
99.297 
99.594 
99.621 
95.828 
95.828 
95: 8:28 
95,547 
99.328 
99.797 
100.625 
100.359 
100.445 
100.422 
100.430 
Or. SSH. 
94%°6:72 
94.656 
94.672 
94.672 
HOW 92:2 
9953.1 
95134 
98.834 


AN ER AN CG IS CO 

471715) =) 5.5745 = 
EON SV EY N: TPO) Rey 
9/30/03 
Is ICC# 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.005 1.008 
000 -905 . 906 
000 -905 . 906 
000 1.000 1.004 
000 -805 -805 
000 - 840 84 
000 2208S" 2.020 
000 1.005 1.010 
000 1.005 1.010 
000 2.020 2.025 
-947 -949 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.505 
000 4,250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000) “4.750 4% 515 
000 4.750 4.611 
O00: 4.5750) ~ 4°:576 
0.00) 4.7510" 4:55:85 
000 4.750 4.582 
000 5.250° 5.882 
000 5.2250 (65°788 
O00) 5.250 6.5793 
OOO. 52250 65788 
OOO. S250) 6788 
000 5.250 4.564 
O00- Tk125 “22363 
O00: 3-500): 4.559 
O00! 35.250 3381533 
Cees Wee Vighd/O)7/ 
OOOr Sk O3i0F —inOsdl 


99.900 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
50,000,000.00 
40,000,000.00 
25,000,000.00 
10,000,000.00 
30,000,000.00 
10,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 


50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
20,000,000.00 


50,000,000.00 


10/02/03 


PAGE: a: 
OOF O05 212 


BOOK VALUE 


24,917,645.83 
49,964,805.56 
39,971,844.44 
24,908 ),.3'3:3:.3'3 

9,996. 198...61: 
29,968,500.00 
97.950), 095). 83 
4", 92:9), 23 125 
147.929). 239 22i5 
49,750,305 .56 


49,738,281.25 
24,865,234.38 
19,892,187.50 
14,909, 765.63 
14,910, 937.50 
14,903,906.25 
19,859,375.00 
14,939,062.50 
24,905,273.44 
14.,3°74, 208.75 
14,374,218.75 
14,374,218 .75 
14,332,031.25 
29,798,437.50 
17, 963,437.50 
10,062,500.00 
25,089,843.75 
25,121,328. 13 
25,105,468.75 
25,107,421.88 
19,506,250.00 

9,467,187.50 

9,465,625.00 

9,467,187.50 
18,934,375.00 
50,960,937.50 
34,835,937.50 
47,867,187.50 
19,766,711.96 
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(NVSMT 
NO. 


IBTOTAL 


319823 
39825 
39830 
39824 
39834 


IBTOTAL 


39782 
39802 
39803 
39689 
3:98'22 
39777 
39726 
39786 
39820 
39785 
39806 
39807 


JIBTOTAL 


39810 
39827 
39828 
39812 
39811 
39808 
39809 


JIBTOTAL 


39741 


IBTOTAL 


DESCRIPTION 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
(Inv Type) 41 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
(Inv Type) 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
(Inv Type) 
WFB CD 

WFB CD 

WFB CD 

WFB CD 

WFB CD 

WFB CD 

WFB CD 

(Inv Type) 


Gel Ty. / Cr OCUCN) TY 


MR 


313588NV3 
313588NW1 
313588SR7 
313588WD3 


FNMA DISCOUNT NOTES 


NOTES 
NOTES 
NOTES 
NOTES 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


PUBLIC TIME DEPOSIT 


(Inv Type) 


Z2Z2222 


313384MK2 
313384NY1 
313384NY1 
313384PTO 
313384UC1 


313396MR1 
313396MY6 
313396MY6 
3133 96NE9 
313396NN9 
313396NRO 
313396PF4 
313396PK3 
313396PT4 
313396PZ0 
313396SA2 
313396TA1 


44 FMC DISCOUNT NOTES 


94975UNFO 
94975USP3 
94975USP3 
94975UNG8 
94975UNH6 
94975UNJ2 
94975UNJ2 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 
100 
100 
100 
100 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 


100 


DALY 


OF SAN 


ERAN € I°S.€ 0 


ze! toate 
INVENTORY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 
(TICKER) DATE PURP 
11/04/03 06/25/03 000 
11/05/03 09/10/03 000 
02/04/04 08/29/03 000 
04/28/04 09/26/03 000 
7.64% (C) 
10/01/03 09/03/03 000 
11/07/03 09/05/03 000 
11/07/03 09/10/03 000 
11/26/03 09/04/03 000 
03/10/04 09/11/03 000 
10.66%(C) 
10/07/03 08/13/03 000 
10/14/03 08/20/03 000 
10/14/03 08/20/03 000 
10/20/03 06/25/03 000 
10/28/03 09/02/03 000 
10/31/03 08/05/03 000 
11/14/03 07/10/03 000 
11/18/03 08/13/03 000 
11/26/03 09/02/03 000 
12/02/03 08/13/03 000 
01/20/04 08/21/03 000 
02/13/04 08/21/03 000 
21.40%(C) 
10/07/03 08/21/03 000 
10/14/03 09/08/03 000 
10/14/03 09/08/03 000 
10/21/03 08/21/03 000 
11/04/03 08/21/03 000 
11/18/03 08/21/03 000 
11/18/03 08/21/03 000 
15.58% (C) 
01/15/04 07/15/03 000 
. 00% (C) 


9: O84 r= 
9/30/03 
CUPN TRDNG 
RATE YIELD 
.850 +853 
ESO30 1 ..03:2 
PeLVO” desde S 
1.090. 1.097 
12029 1503.2 
12:0:2:0. 1 1.024: 
1.000 1.002 
1.010 1.012 
BVO25) 10257 
L065 2.071 
1.024 1.026 
IO Se 0 de 5 0557 
1.050 1.052 
1.050 1.052 
.870 .872 
1.050 1.052 
L070 4.1073 
1.000 1.004 
12.050 2.053 
1.060 1.063 
L.070) 2 ..0774 
O70) AOS 
2.090 1.096 
1.045 1.048 
12050 2.050 
1.060 1.060 
1.060 1.060 
1050 “1.050 
1.050) 1.050 
1.050 1.050 
1.050) 25050 
LO SSis 2151053 
25 3'00- 1 330:0 
D300 = ee 310:0 


4.4, 8) °7 


99.839 
99.840 
99.840 
99:6 717 
99:..83°7 
99 aL 
99.647 
997A 
99.750 
99.670 
99.548 
99.467 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
50,000,000.00 
10,000,000.00 
30,000,000.00 


46,000,000.00 
50,000,000.00 
40,000,000.00 
35,000,000.00 
45,000,000.00 


40,000,000.00 
17,000,000.00 
50,000,000.00 
30,000,000.00 
45,000,000.00 
10,000,000.00 
27,000,000.00 
40,000,000.00 
35,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 


15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 


10/02/03 


PAGE: 2 
0:0) 0'5i3 22. 


BOOK VALUE 


14°,.9:53',250:.0'0 
49,919,888.89 

95°:9'50'79'7'5' 20:0 
29:, 804, 708:...33 


45,963, 506.67 
49,912,500. 00 
3:97 934.9 Mees Wl 
31479.1.75.2:3'8..1:9 
44 ,.759.,.043°..75 


3(9)793157,5:2'577.,.18 
M6 79725 (29) 
Ee Spee a kas TLC a eh 7 
Pate) piace Ja Uy Pr Ley Henn 00) 
44,926,500.00 
DONT, eae Ged, 
26,904,750.00 
3'9., 8'8'6.,,83:3..33 
34,972,402: 78 
391,868, 03:3'..3'3 
AO TT, Male eet 
4907 133,15 55556 


15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 
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IRPT) 


Ci T Y / CO U.N TY OF SAN 


MR DANIEL DALY 415-554 - 
INVESTMENT ITNVEN TOR Y 
INVESTMENTS OUTSTANDING AS OF 9/30/03 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
CUSIP NO. (TICKER) DATE PURP RATE YIELD 
REPORT TOTALS eeess Seee55 
ASSETS FIXED 2.066 2.1812: 


Pork A NC r-S,¢ 0 


448 7 


PAGE: 3 
RUN: 10/02/03 00:05:11 
PAR VALUE 
SHARES BOOK VALUE 
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Cale tT Yie/s GOR Naw, ¥ OVE SAN FRANCISCO 
MR. DANIEL DA Ty 415-554-4487 PAGE: 1 
IRPT) INVESTMENT tT Nov EY N TO RY RUN: 10/02/03 00:05:11 
INVESTMENTS OUTSTANDING AS OF 9/30/03 
MAJOR SORT KEY IS BANK 


-_NVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
IBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS Sesss =SsSe= S=S5255=5 SSeS SSeS eeeSeese= See sess eeeesesezH= 
ASSETS FIXED 1.300 1.300 100.000 100,000.00 100,000.00 
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ACTIVE TRANSACTIONS * 


39677 


39678 


39679 


39715 


39719 


39751 


39.7512 


39753 


39754 


39755 


IDES 


39776 


319'7-79 


39780 


39781 


39783 


39784 


39791: 


39792 


39805 


39813 


39814 


DESCRIPTION/ POOL# 
MEMO 


FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
TREASURY BILLS 

FNMA DISCOUNT NOTES 
FMC DISCOUNT NOTES 


T NOTE (99.28) 


T NOTE (99.28) 

T NOTE (99.28) 

T NOTE (99.28) 

T NOTE (99.28) 

T NOTE (99.28) 

FMC DISCOUNT NOTES 
WFB CD 

WFB CD 

WFB CD 


TREASURY BILLS 
FEDERAL HOME LOAN DISC 
TREASURY BILLS 
T NOTE (98.28) 
FEDERAL HOME LOAN DISC 


T NOTE (98.27) 


FEDERAL HOME LOAN DISC 


Gil Y¥ 1/7 CO UN TY OF SAN 
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BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 40 

19 42 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

Ld) 42 

19 40 

19 40 

19 40 

19 40 

19 42 

19 40 

19 40 

19 42 

1:9 40 
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FRANCISCO 


DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/03 TO 09/30/03 


SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
09/03/03 09/03/03 MAT 1.070 -50,000,000.00 -49,866,250.00 
10/01/03 09/03/03 110173: 

09/03/03 09/03/03 MAT 1.070 -18,000,000.00 -17,951,850.00 
10/01/03 09/03/03 4... 0°73 

10/09/03 09/23/03 SALE 1.000 -25,000,000.00 -24,913,194.44 
09/23/03 09/23/03 1.003 86,805.56 
09/02/03 09/02/03 MAT 960 -40,000,000.00 -39,932,800.00 
10/01/03 09/02/03 962 

09/02/03 09/02/03 MAT -975 -50,000,000.00 -49,924,166.67 
10/01/03 09/02/03 .976 

07/31/05 09/11/03 SALE 1.500 -15,000,000.00 -14,977,734.38 
09/11/03 09/11/03 1.576 22,265.62 
07/31/05 09/11/03 SALE 1.500 -15,000,000.00 -14,981,250.00 
09/11/03 09/11/03 1.564 18,750.00 
07/31/05 09/11/03 SALE 1.500 -15,000,000.00 -14,981,250.00 
09/11/03 09/11/03 1.564 18,750.00 
07/31/05 09/11/03 SALE 1.500 -15,000,000.00 -14,981,250.00 
09/11/03 09/11/03 1.564 18,750.00 
07/31/05 09/11/03 SALE 1.500 -15,000,000.00 -14,981,250.00 
09/11/03 09/11/03 1.564 18,750.00 
07/31/05 09/11/03 SALE 1.500 -15,000,000.00 -14,981,250.00 
09/11/03 09/11/03 1.564 18,750.00 
09/30/03 09/30/03 MAT 1.050 -5,000,000.00 -4,991,833.33 
10/01/03 09/30/03 1.052 

09/10/03 09/10/03 MAT 1.050 -50,000,000.00 -50,000,000.00 
10/01/03 09/10/03 1.050 

09/10/03 09/10/03 MAT 1.050 -50,000,000.00 -50,000,000.00 
10/01/03 09/10/03 1.050 

09/10/03 09/10/03 MAT 1.050 -35,000,000.00 -35,000,000.00 
10/01/03 09/10/03 1.050 

11/13/03 09/23/03 SALE -920 -20,000,000.00 -19,952,977.78 
09/23/03 09/23/03 .922 47,022.22 
09/05/03 09/05/03 MAT 1.020 -40,000,000.00 -39,973,933.33 
10/01/03 09/05/03 1.021 

09/11/03 09/09/03 SALE 930 -50,000,000.00 -49,965,125.00 
09/09/03 09/09/03 931 34,875.00 
08/15/08 09/11/03 SALE 3.250 -25,000,000.00 -24,718,750.00 
09/11/03 09/11/03 3.497 281,250.00 
09/17/03 09/17/03 MAT 1.000 -12,000,000.00 -11,991,000.00 
10/01/03 09/17/03 1.001 

08/15/08 09/11/03 SALE 3.250 -20,000,000.00 -19,777,989.13 
09/11/03 09/11/03 3.508 2:22),,0100). 817 
09/15/03 09/15/03 MAT -990 -40,000,000.00 -39,973,600.00 
10/01/03 09/15/03 991 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=133), 750'.0.0 
-48,150.00 
=715:,694.45 
-67,200.00 
=15, 833233 
=25;7679°.33 
=12'5 716i 9473:3 
=2'5,,67'9:..3:3 
= 25,609). 3:3 
-25,679.44 
$25 467.9 533 

=85 66.567 
Ct Peta eg oh 
2A) .291..167 
= 2:9) 16104 27 
=2)0),.915'5)-.5:15 
-26,066.67 
S372) -2:9 i 6.7 
Je alsyal ead A} 

-9,000.00 
=3'5);,,3.26'./08 

-26,400.00 


10/02/03 


PAGE: 1 
0.0;70:5:::03 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 


18,000,000.00 
=1,,055 5.55 
24,990,444.44 


40,000,000.00 


50,000,000.00 
5,859.37 
15 70:0'9),.2:73'.. 0'8 
= ig AS HO 
15,009: 2:73". 08 
S23 LD 
5) /'010:9), 2:73! 08 
2:57 343) .105 
135: 00:9: ,2:73'°0'8 
S234 3) dD 
£5: 0109) 27713) 3159 
=2), 3430075 
75,009: , 2:73", 08 


5,000,000.00 
5105. 04:2), ;2: Sle 6'7. 
50,042,291 .67 


315; 02:9! 60:4). 1-7 
=2, 558)53'4 
V9 DS), 49 5-67 


40,000,000.00 
-69.44 
49,997,486.11 
=19%, SSuk 25 
24,797,894 .03 


12,000,000.00 
-25,000.00 
G'S), 8318), SaeS oul! 


40,000,000.00 


¥i 7°03 - -<8" bbe" 200*e aw ween" 7 
<> as. €5'0sS'32 
“#8 frre GaN? a3 - $0! *se0" bon- Oty =38" are ieialall ae 
| SOLFO? SalHyer. 0 
| Ga iales ta\reies 
Fo\2910) eal rear - 
oa ts\os CosTe\or- 


‘928 <30° gon' potnd’ -12" 900" #03" 00 


-¥S*S5t"0s My: 
~*~ = = e 2 al 
; eb 0es" sae: 


Fa" 00" ups “ee 20" Oh God “OU 


oe . —. FO\OF\OF oan : ee ; 

sis exw o ae 33. 90 ODL FG\GE Da\rOlo7 wwe =-F-S2d -2e GOU'D9e" 00 -20' 209° 050-nD ~¥3' tea. € | : = nn 
eS | yeeros oa\ze\as roe? ~ ae ee a a 
bee bay Srp BOER ta- 43 On \zo\e) c3\70\eF7 ws. “f° se5- 2067" ne G0 +" 2352/7235 s' tee <i ie oy 


OP\TE\O2 GCa\yeta2. -. E2es Ta" x26 44 ; -- Peseta sor’ ee on = 
jes © — ie ce 3? iG BA\SI\CS OS\TT\S2 BYTE 6 ees -99'900*000' CO -14° 4ET* S20 fe 3a" ea0° 33 7 ae : 


= OPVIT\O? oa\rr\oF Kees : ¥2* 32008 - +P aa re _ oO oe 
3 & we iparsal ; ra) 46 O5\37\G2 O8\TT\O3 a¥re Fi ane -T2'G00' oon" oo -12" abr S20’ 00 ~32' 85a" ~ SS vara ~~ “ae 
ay ; eP\TT OF oa\tT\ 93 Tcee 19° 227" 90 ge wee Tar ae ae — ae 
e243 Mba 155538). fa OG BLT. O2 GAAFTIOs BYTE Fy She -Te’ doe" 090*GG. FG sea" See OG -~§2"243°97 y3t2e E °° 
ie 3 seuiryier oe\ir\es F254 TR’ ave HS ee yd sO" 2405B8 .<  c -  &e : 
39? < Wear Fes set a iz 0 05481 \9e GalTT\OF YOR. F256 - 72" oud’ ook se See" Sax seb! 00 ~S2>"25°-§5 et 5 dl =» 5 
: =a. aad > SaLT PA Sa Trie7 To : 5" gon? ne = ea es ee —_ 
Ws = @u4F 122 Be: Te . OG BERET OP COMI) Oo Gate Fi 205: -i2* pra pep 4p <7" Se 2 Es - 5.2703. = = = 
; : Sa,rr\or SaiTe oz = ; 24 ee . = (oe ‘Ty Gna’ Shae 0 
27 5 wee Veo" 3S; GAGE Be. trey ‘ r oni ; ewe ae aS ae “way 32 
teat ya? | ie : F = ne ove oF 
(Fone i ey: 2A if Askey phi ae hd 2B" 400 i Be Pe ee Doe ey a <a ee 
OE Gr Dies a = mn 6o8" gap “we 
) oe : fim MOLES Laer 23 Lae \O3, - #iz' Ox Q 76°32 aan #5" > GE - 
57°02: HOR SP0F ; 2° aha 9% 52" aay eek OF a 
18 LPEVTOES FITS i2°\S2 53 GCL DES? are + ‘ rO}°- OD. -F4  gptacyzas fi es =F ae ee 
Fo’°.o7\o) OF\O7.G2 rd pS oy Oe Do 
Pos EAM DPUCOmME mis Oo. ee C3407 103 We Fo G58 SS coe bo @ PARE eto je SR ethsS 
Faveracd Ganueiag "y 23 29 75 YB 
my DTSC Le? co\e? wei 3 G48. Ea Ooy “An uh <4 Se= Yeu 6 p23?" ioe 
new Pw LEA 43 nS £250 ep ete tice. Gee A. GE COTA, oa sr reve 
aL OSCE Aice’ Hert ; y ; sayie. [yw 2c ire ated b. St) P y% oa ?\« ree 
ioe  peagess ih. 
Dl han MAE Witiy » 
(Ven -45- Os) see! 7 
Ky : P Liture oca : jsed. cm : 
4 } . 4 2 = 7 4 4 


ACTIVE TRANSACTIONS * 
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39817 


39820 


39821 


39822 


39823 


39824 


39825 


39826 


39827 


39828 


39829 


39830 


39831 


39832 


39833 


39834 


39835 


39836 


39837 


DESCRIPTION/POOL# 
MEMO 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 

FMC DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
TREASURY BILLS 

WFB CD 

WFB CD 

FNMA DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 


TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 

FEDERAL HOME LOAN DISC 
FNMA DISCOUNT NOTES 
TREASURY BILLS 


TREASURY BILLS 


Cot TL o/ C207 UL N P-y. OF SAN ER AON CLS €..0 


M R 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 42 

ai) 87 

19 43 

19 42 

19 42 

19 40 

19 40 

alt) 40 

19 40 

9) 87 

19 42 

19 87 

40 

19 41 

AS) 41 

19 42 

19 40 

19 40 
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DANIEL DALY 41°5-554-448 7 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
09/01/03 TO 09/30/03 RUN: 10/02/03 00:05:03 
SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 

/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

09/11/03 09/08/03 SALE -935 -50,000,000.00 -49, 983,118.06 -12,986.11 -62.50 

09/09/03 09/08/03 935 16,881.94 49,996,166.67 

09/11/03 09/08/03 SALE .935 -50,000,000.00 -49,983,118.06 -12,986.11 -62.50 

09/09/03 09/08/03 935 16,881.94 49,996,166.67 

09/11/03 09/08/03 SALE -935 -50,000,000.00 -49,983,118.06 -12,986.11 -62.50 

09/09/03 09/08/03 935 16,881.94 49,996,166.67 

11/26/03 09/02/03 PURC 1.060 35,000,000.00 34,912,402.78 

09/05/03 09/02/03 1.063 -87,597.22 -34,912,402.78 

10/07/03 09/02/03 PURC 1.030 50,000,000.00 49,949,930.56 

09/05/03 09/02/03 1.032 -50,069.44 -49,949,930.56 

10/28/03 09/02/03 PURC 1.050 45,000,000.00 44,926,500.00 

09/05/03 09/02/03 1.052 -73,500.00 -44,926,500.00 

10/01/03 09/03/03 PURC 1.020 46,000,000.00 45,963,506.67 

09/05/03 09/03/03 12021 -36,493.33 -45,963,506.67 

11/26/03 09/04/03 PURC 1.025 35,000,000.00 34,917,288.19 

09/05/03 09/04/03 IO 237 -82,711.81 -34,917,288.19 

11/07/03 09/05/03 PURC 1.000 50,000,000.00 49,912,500.00 

09/05/03 09/05/03 1.002 -87,500.00 -49,912,500.00 

03/04/04 09/08/03 PURC 1.010 50,000,000.00 49,750,305.56 

09/09/03 09/08/03 1.015 -249,694.44 -49,750,305.56 

10/14/03 09/08/03 PURC 1.060 50,000,000.00 50,000,000.00 

09/09/03 09/08/03 1.060 -50,000,000.00 

10/14/03 09/08/03 PURC 1.060 50,000,000.00 50,000,000.00 

09/09/03 09/08/03 1.060 -50,000,000.00 

11/05/03 09/10/03 PURC 1.030 50,000,000.00 49,919,888.89 

09/09/03 09/10/03 1 0312: =810), asa -49,919,888.89 

11/07/03 09/10/03 PURC 1.010 40,000,000.00 39,934,911.11 

09/09/03 09/10/03 I 002 -65,088.89 -39,934,911.11 

10/02/03 09/10/03 PURC -910 35,000,000.00 34,980,536.11 

09/11/03 09/10/03 .911 -19,463.89 -34,980,536.11 
09/24/03 SALE -910 -35,000,000.00 -34,980,536.11 -12,386.11 -350.00 

09/26/03 09/24/03 911 19,463.89 3409.93), 272.22 

10/09/03 09/11/03 PURC -905 50,000,000.00 49,964,805.56 

09/11/03 09/11/03 .906 -35,194.44 -49,964,805.56 

10/09/03 09/11/03 PURC -905 40,000,000.00 39,971,844.44 

09/11/03 09/11/03 906 -28,155.56 -39,971,844.44 

03/10/04 09/11/03 PURC 1.065 45,000,000.00 44,759,043.75 

09/11/03 09/11/03 1310:7:: -240,956.25 -44,759,043.75 

04/28/04 09/26/03 PURC 1.090 30,000,000.00 29,804,708.33 

09/26/03 09/26/03 1.097 -195,291.67 -29,804,708.33 

10/16/03 09/29/03 PURC -805 10,000,000.00 9,996,198.61 

09/29/03 09/29/03 -805 -3,801.39 -9,996,198.61 

11/13/03 09/29/03 PURC -840 30,000,000.00 29,968,500.00 


09/29/03 09/29/03 -841 =3 157 510/0) 10:0 -29,968,500.00 
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CL ty /7 Cou NT Y OF SAN FRANCIS 
MR DANTEL DALY 40055 2255) 47 = 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/03 TO 09/30/03 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
NVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
39838 BNY (320.91) 19 99 11/30/03 09/03/03 PURC 5.500 25,000,000.00 
09/30/03 09/03/03 5.500 
39 09/03/03 SALE 5.500 -25,000,000.00 
09/30/03 09/03/03 5.500 


(enn) 
4.4.58. 7 


BOOK VALUE 


PAGE: 3 


RUN: 10/02/03 00:05:03 


(INTEREST) 


PREM / (DISC) AMORT/ (ACCRET) 


25,000,000.00 


-25,000,000.00 


(GAIN) /LOSS 
SETTLEMENT 


-25,000,000.00 
7320.91 
25.000; 32:0... 91 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


November 7, 2003 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 


Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 


San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show Oe activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities o our portfolio during the past four months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. DOCUMEN 7 
Interest Received $ 14,825,966 Earned Interest Yield NOV 
Total Net Earnings $ 16,483,479 Pooled Funds 2.310% 
Average Age of Portfolio 129 Days All Funds 2.310% SAN FRANCI 


Total cost of the securities on hand October 31, 2003 was $2,049,539,767 with a market value of 
$2,065,035,880 plus fixed assets accrued earnings of $10,447,524. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of October 31, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of October 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on October 31, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of October 2003. 
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LEE 
Very truly yours, ~) 
We, 7; 


/ 
4 


| A / 
= Ge SLE x 
usan Leal” 


Treasurer 


g 
—— 


Enc. 
ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., G. Kozitza 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


POURS BO Vn. O 


ASSETS 
-1,416,350.69 
4,126,870.56 
1, 968,085,730 .59 
2.469 
2,049,439,766.67 
2,055,304, 9:83:..19 
Pipe cya t 


128.59 


12:8..59 


GOV'T SECURITIES 


SAN F 
41.5 


ALL FUNDS 


LIABILITIES 


.00 
.000 
.00 
00 
.000 
00 


-00 


ATN..Cy Les CeO 
5 SoA 4 4 8 


SO As Deve Ss el aCe S 
10/01/03 THROUGH 10/31/03 


ASSETS 


Lid ...94 


100,000.00 


12.318 


100,000.00 


100,000.00 


12318 


76.00 


76.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
11/03/03 08:51:54 
TOTAL 


1,416,682. 92 
4,126,982.50 
1,968,185,730-59 
2.469 

2,049,539, 766.67 
2,055,404,983.19 
2194 

N/A 

N/A 


2.469 
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SUMMARY DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANTIEL DALY 


rE RAN CC LS ¢ oO 


INVESTMENT EN V-E NTO RY 
INVESTMENTS OUTSTANDING AS OF 10/31/03 
MAJOR SORT KEY IS ICC# 


10.94% (C) 
32.43%(C) 
14.16% (C) 
13.38%(C) 
12.49% (C) 
16.59% (C) 

-00% (C) 


REPORT TOTALS 
ASSETS FIXED 


4.224 


1.050 


TRDNG 
YIELD 


L053 


1...03°7 


1.063 


471 Se =" 5.5) aia" 4) 487 


99°. 663 


98.777 


99.714 


993712 


99! 633 


100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


225,000,000.00 
673,000,000.00 
291,000,000.00 
275,000,000.00 
257,000,000.00 
340,000,000.00 


100,000.00 


PAGE: 1 
11/04/03 00:01:34 


BOOK VALUE 


224,240,971.53 
664,766,672.92 
29:0), 166,508 23'4 
274,209,188.19 
256,056,425.69 


340,000,000.00 
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PTMKT) 
NVEST DESCRIPTION 
UMBER PURCHASE MATURITY DATE 
39837 TREASURY BILLS 
09/29/03 11/13/03 
39878 TREASURY BILLS 
10/29/03 01/22/04 
39774 TREASURY BILLS 
08/05/03 01/29/04 
39841 TREASURY BILLS 
10/07/03 01/29/04 
39870 TREASURY BILLS 
10/17/03 01/29/04 
39801 TREASURY BILLS 
08/20/03 02/05/04 
39804 TREASURY BILLS 
08/20/03 02/05/04 
39879 TREASURY BILLS 
10/29/03 02/05/04 
39869 TREASURY BILLS 
10/17/03 02/12/04 
39826 TREASURY BILLS 
09/08/03 03/04/04 
UBTOTAL (Inv Type) 11 TREASURY BILLS 
38822 T NOTE (99.16) 
05/15/01 11/15/03 
38823 T NOTE (99.15) 
05/15/01 11/15/03 
38824 T NOTE (99.15) 
05/16/01 11/15/03 
38829 T NOTE (99.13) 
05/23/01 11/15/03 
38830 T NOTE (99.13) 
05/23/01 11/15/03 
38831 T NOTE (99.12) 
05/23/01 11/15/03 
38832 T NOTE (99.10) 
05/25/01 11/15/03 
38841 T NOTE (99.20) 
06/04/01 11/15/03 
38843 T NOTE (99.20) 
06/04/01 11/15/03 
38473 T NOTE (95.27) 
08/15/00 02/15/04 
38474 T NOTE (95.27) 


08/15/00 02/15/04 


OF SAN FRANCISCO 
DANIEL DALY 4 25 - 5 5.4 - 4 4 8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 10/31/03 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
912795NW7 19 100 - 8400 30,000,000.00 2:9), 99:0 ,,62:5' «010 
40 000 . 8409 29,968,500.00 99.96875000000 
912795PG0 19: 100 . 9350 15,000,000.00 14. 96:7), £87.50 
43 000 2 93:11: 14,966,885.42 99.78125000000 
912795PH8 19 100 1.0150 10,000,000.00 91, 9°75, 0:0:0:. 010 
40 000 1.0201 9,950,095.83 99.75000000000 
912795PH8 1:9 100 +9200 30,000,000.00 29,925,000.00 
43 000 Be eats 29,912,600.00 99.75000000000 
912'795PH8 19 100 - 8950 25,000,000.00 24,937,500.00 
40 000 78973 24,935,361.11 99.75000000000 
912795PJ4 ae) 100 1.0050 15,000,000.00 14,962,500.00 
40 000 1.0098 14,,929,231.25 99'.750000:00000 
912795PJ4 19 100 1.0050 15,000,000.00 14,962,500.00 
40 000 1.0098 b4.,.929 231.25 99..75:0000000.00 
912795PJ4 19 100 - 9400 10,000,000.00 9,,9'75',0:0:0'..0,.0 
45 000 -9424 9,974,150.00 99.75000000000 
912795 PKa 19 100 . 9200 25,000,000.00 24,929 687.50 
40 000 - 92:28 24,924,611.11 99.71875000000 
912795PN5 19 100 1.0100 50,000,000.00 49,,828:,12'5:.010 
40 000 1.0151 49,750,305.56 99.65625000000 
10.87% (M) -943:9 225:,000',000.00 . 224), 453) ;22:5...0:0 
9472 224,240,971.53 99.75694400000 
9128274U3 19 100 4.2500 50,000,000.00 50,046,875.00 
40 000 4.4736 49,738,281.25 100.0937500000 
9128274U3 19) 100 4.2500 25,000,000.00 2:5; 0:2)3;,°4)377 5510 
45 000 4.4803 24,865,234.38 100.0937500000 
9128274U3 19 100 4.2500 20,000,000.00 20,018,750.00 
87 000 4.4805 19,892,187.50 100.0937500000 
9128274U3 19 100 4.2500 15,000,000.00 15,014,062.50 
87 000 4.5089 14,,90:9;,765:.63' 100.093'750.0:0.00 
9128274U3 19 100 4.2500 15,000,000.00 15 ,,OL4 7016)2:.:5:0 
89 000 4.5055 14,910,937.50 100.0937500000 
9128274U3 19 100 4.2500 15,000,000.00 25. ;,0'247-016:2'335:0 
87 000 4.5258 14,903,906.25 100.0937500000 
9128274U3 agg 100 4.2500 20,000,000.00 20,018,750.00 
45 000 4.5538 19,859,375.00 100.0937500000 
9128274U3 19 100 4.2500 15,000,000.00 £5),,024,'016:2)./5'0 
87 000 4.4261 14,939,062.50 100.0937500000 
9128274U3 al) 1:00: “4...2'5'010 25,000,000.00 2'5;,, 023.437 510 
87 000 4.4142 24,905,273.44 100.0937500000 
9128275A6 Abts) 100 4.7500 15,000,000.00 LS S47726817/510 
40 000 6.0915 14,374,218.75 101.03122500000 
9128275A6 19 100 4.7500 15,000,000.00 15), D547; 618)72..5.0 
45 000 6.0915 14,374,218.75 101.0312500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
23,100.00 
SUNGARD 
1,168.75 
SUNGARD 
24, 821. 21 
SUNGARD 
9, 66.6.7. 
SUNGARD 
93122) 7912 
SUNGARD 
30,568 75 
SUNGARD 
3:0, 568.75 
SUNGARD 
7:8:3:..3)3 
SUNGARD 
9:, 5:813)..3:3 
SUNGARD 
VS; 75,0. .010 
SUNGARD 


981 ,-65:7.61 
SUNGARD 
490,828.80 
SUNGARD 
392,663.04 
SUNGARD 
294,497.28 
SUNGARD 
294 74:9)7'22'8 
SUNGARD 
2:94 F428 
SUNGARD 
392,663.04 
SUNGARD 
294,497.28 
SUNGARD 
490,828.80 
SUNGARD 
151,019.02 
SUNGARD 
151,019.02 
SUNGARD 


11/04/03 
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UNREALIZED GAIN 
UNREALTZED LOSS 


=6, 766.67 


-71, 184.03 
2, 100)..0:0 


2), £010), 010 


66.67 


=4,,506.94 
2,069.44 


7,629.47 


3:0'8;,<9:93) 7/5 


15:8), .2103%..2 


1267, 5:6:2'..5:0 


104,296.87 


1037 2:54.10: 


ELMO; 156% 25 


15:9},.3'7'5-. (010 


75,000.00 


118,164.06 


780,468.75 


780,468.75 
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NVEST 
IUMBER 


38708 T 


38718 


38764 T 


38803 T 


38805 T 


38806 T 


38807 T 


37949 T 


33:8:2:7.3° Tt 


38274 T 


38275 T 


318.276 <1: 


38810 T 


3/97 ak TE 


39885 T 


39886 T 


3:92:82): T: 


3:'98:1:9<T: 


}UBTOTAL 


39690 FNMA DISCOUNT NOTES 


DESCRIPTION 
PURCHASE MATURITY DATE 


NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (99.17) 


06/30/03 06/30/05 
NOTE (99.19) 
10/31/03 10/31/05 
NOTE (99.19) 
10/31/03 10/31/05 
NOTE (95.24) 
05/15/02 11/15/06 
NOTE (98.23) 
08/28/03 08/15/08 


(Inv Type) 


06/25/03 11/04/03 


M 


Chr TEN; (3G. OfUEN DAY 
DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


R 


12 TREASURY NOTES 


OF 
DALY 


INVESTMENTS OUTSTANDING AS OF 10/31/03 


CUSIP BANK 
BROK 

9128275A6 19 
89 

9128275A6 19 
40 

9128275A6 19 
40 

9128275A6 19 
40 

9128275A6 9) 
87 

9128275A6 1:9. 
40 

9128275A6 19 
89 

9128275A6 19 
45 

9128275A6 19 
40 

9128275F5 19 
45 

9128275F5 1:9 
45 

9128275F5 19 
87 

9128275F5 19 
89 

9128275F5 19 
40 

9128275F5 19 
40 

912828BC3 19 
43 

912828BN9 1:9 
45 

912828BN9 19 
40 

9128277F3 19 
87 

912828BG4 19 
43 

32.90% 
313588NV3 19 
40 


(M) 


100 
000 


MAJOR SORT KEY IS ICC# 


SAN FRANCISCO 
4 2 592.505 4. = 4 48° 7 

CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.7500 15,000,000.00 1'5,154,,68:7..50 
6: 0915 14,374,218.75 101.0312500000 
4.7500 15,000,000.00 15,154,687 .50 
6.1845 14.,332,031.25 101..0322500000 
4.7500 30,000,000.00 310, 3'09,375...00 
4.9941 29,798 ,437.50 (101%.032250000:0 
4.7500 18,000,000.00 18,185,625 ...00 
4.8236 17,963,437.50 101.0312500000 
4.7500 10,000,000.00 1.0.7 2:0:3%,.2:2'5 ..0:0 
4.5147 10,062,500.00 101.0312500000 
4.7500 25,000,000.00 25.257, 812 50 
4 '610'9 25,089,843.75 101.0312500000 
4.7500 25,000,000.00 25,257 7,812 3:50 
4.5758 25,112,328.13 2101:.0312500000 
4.7500 25,000,000.00 25), 29-7, 822). 5:0 
4.5848 25,105,468.75 101.0312500000 
4.7500 25,000,000.00 25,257 ,,81:2).'50 
4.5818 25,107,421.88 101.0312500000 
5.2500 20,000,000.00 20,443,750.00 
5.8824 19,506,250.00 102.2187500000 
5.2500 10,000,000.00 10,221,875.00 
6.7885 9,467,187.50 102.2187500000 
5.2500 10,000,000.00 10%, /2: 211 7'8,7'5-.010 
64 7931 9,465,625.00 102.2187500000 
5.2500 10,000,000.00 1Op2215,8:75:20:0 
6.7885 9,467,187.50 102.2187500000 
5.2500 20,000,000.00 2:07 54:4:3);-7:5:05'0'0 
6.7885 18,934,375.00 102.2187500000 
5.2500 50,000,000.00 51 7,.150!97773375:2.010 
4.5642 50,960, 9317.50 102...228:75:010000 
1.25.0 35,000,000.00 34,704,687.50 
1.3634 34,835,937.50 99.15625000000 
1.6250 15,000,000.00 14,7'93'97, 062.50 
1.8328 14,,93:9;,062.50 99:.5:93:'7500:0000 
1.6250 15,000,000.00 14, 93'9);.016'2:45:0 
1.183'218 14,,:93'9' 062.50 - 9:9).:5:93:750100.0:0:0 
3.5000 50,000,000.00 5 1,,610:9%; 3:7'5:2:0'0 
4.5592 47,867,187.50 103.2187500000 
3. :215:0,0 20,000,000.00 20710435 w/50:10'0 
3°, 53314 19,766,711.96 100.2187500000 
4.2240 673,000,000.00 679,334,062.50 
4.5781 664,766,672.92 100.9411680000 
-8500 15,000,000.00 14799577 812550 
-8527 14,953,250.00 99.98541666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
LSd, OL9. O12 
SUNGARD 
15 O92 02 
SUNGARD 
302,038.04 
SUNGARD 
1815, 2225.83 
SUNGARD 
1:00), '6:°7:99..3'5 
SUNGARD 
252,698 ..37 
SUNGARD 
251,698. 357 
SUNGARD 
251), (6:98.37 
SUNGARD 
254.,;6:98....357 
SUNGARD 
485,.054".3'5 
SUNGARD 
242 {ZiT De 
SUNGARD 
242;,5:2:7 .17 
SUNGARD 
2423) 5/2 ae. 
SUNGARD 
485,054.35 
SUNGARD 

Ly, 2126 Riou 
SUNGARD 
13.2;,.6:576.'63 
SUNGARD 
669.64 
SUNGARD 
669.64 
SUNGARD 
808,423.91 
SUNGARD 

a a aA ers TPC 
SUNGARD 


45,687.50 
SUNGARD 


11/04/03 


PAGE: 2 
00:01:56 


UNREALIZED GAIN 
UNREALIZED LOSS 


os 780,468.75 
622) ,,656.25 
51:0 7.937. 5.0 
222,187.50 

40,625.00 
1677;,.968:. 75 
146,484.37 
152,,343..75 
150.3:90'62 
937,500.00 
754,,68:7..50 
73:6,,.2:510).'010 
754,687.50 

1, 5:019.3'75:.10'0 
148,437.50 
=131, 2510). 010 
0.00 

0.00 

3, 742,187 ...50 


300,000.00 


4, 724,608.54 
=13)4,,2:510-0'0 


=) 25-010 
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Cet TY¥o/ 3670 UN TY; OF SAN ERAN Cor S-¢c.0 
MR DANIEL DALY 415-554-448: 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
PTMKT) 
INVESTMENTS OUTSTANDING AS OF 10/31/03 
MAJOR SORT KEY IS ICC# 

NVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
UMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39829 FNMA DISCOUNT NOTES 313588NW1 19 100 1.0300 50,000,000.00 49,990,277.78 
09/10/03 11/05/03 87 000 1.0317 49,919,888.89 99.98055555556 
39840 FNMA DISCOUNT NOTES 313588NX9 19 100 1.0100 30,000,000.00 29,992,708.33 
10/02/03 11/06/03 87 000 1.0110 29,970,541.67 99.97569444444 
39867 FNMA DISCOUNT NOTES 313588RU1 19 100 1.0500 30,000,000.00 29,891,466.67 
10/16/03 01/14/04 42 000 1.0528 29,921,250.00 99.63822222222 
39872 FNMA DISCOUNT NOTES 313588RU1 19 100 1.0700 35,000,000.00 34,873,377.78 
10/20/03 01/14/04 42 000 1.0727 34,910,536.11 99.63822222222 
39875 FNMA DISCOUNT NOTES 313588SB2 19 100 1.0750 46,000,000.00 45,817,840.00 
10/28/03 01/21/04 40 000 1.0777 45,883,243.06 99.60400000000 
39880 FNMA DISCOUNT NOTES 313588SI5 19 100 1.0750 35,000,000.00 34,849,422.22 
10/30/03 01/28/04 89 000 1.0779 34,905,937.50 99.56977777778 
39818 FNMA DISCOUNT NOTES 313588SR7 19 100 1.1100 10,000,000.00 9,953,291.67 
08/29/03 02/04/04 42 000 1.1155 9,950,975.00 99.53291666667 
39871 FNMA DISCOUNT NOTES 313588VG7 19 100 2.12100 10,000,000.00 9:,.9210;, 22:2 22 
10/17/03 04/07/04 42 000 1.1261 9,,946,1077.78 99.2012292292922 
39835 FNMA DISCOUNT NOTES 313588WD3 19 100 1.0900 30,000,000.00 29,728,516.67 
09/26/03 04/28/04 40 000 1.0971 29,804,708.33 99.09505555556 
UBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 14.04% (M) 1.0501 291,000,000.00 290,014,835.84 
1.0531 290,166,508.34 99.66145600000 
39825 FEDERAL HOME LOAN DISC NOTES 313384NY1 19 100 1.0000 50,000,000.00 49,991,666.67 
09/05/03 11/07/03 40 000 1.0018 49,912,500.00 99.98333333333 
39830 FEDERAL HOME LOAN DISC NOTES 313384NY1 19 100 1.0100 40,000,000.00 39,993,333.33 
09/10/03 11/07/03 42 000 1.0116 39,934,911.11 99.98333333333 
39824 FEDERAL HOME LOAN DISC NOTES 313384PT0O 19 100 1.0250 35,000,000.00 34,975,694.44 
09/04/03 11/26/03 42 000 1.0274 34,917,288.19 99.93055555556 
39843 FEDERAL HOME LOAN DISC NOTES 313384QP7 19 100 .9900 15,000,000.00 14,981,250.00 
10/08/03 12/16/03 42 000 .9919 14,971,537.50 99.87500000000 
39866 FEDERAL HOME LOAN DISC NOTES 313384RP6 19 100 1.0400 50,000,000.00 49,901,291.67 
10/15/03 01/09/04 40 000 1.0426 49,875,777.78 99.80258333333 
39881 FEDERAL HOME LOAN DISC NOTES 313384SL4 19 100 1.0550 25,000,000.00 24,933,750.00 
10/31/03 01/30/04 42 000 1.0578 24,933,329.86 99.73500000000 
39834 FEDERAL HOME LOAN DISC NOTES 313384UC1 19 100 1.0650 45,000,000.00 44,824,500.00 
09/11/03 03/10/04 42 000 1.0707 44,759,043.75 99.61000000000 
39877 FEDERAL HOME LOAN DISC NOTES 313396XB4 19 100 2.1200 15,000,000.00 14,905,362.50 
10/29/03 05/20/04 87 000° 1.1272 14,904,800.00 99.36908333333 
UBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 13.29%(M) 1.0335 275,000,000.00 274,506,848.61 
1.0365 274,209,188.19 99.82067200000 
39726 FMC DISCOUNT NOTES 313396PF4 19 100 1.0000 27,000,000.00 26,990, 250.00 
07/10/03 11/14/03 42 000 1.0035 26,904,750.00 99.96388888889 
39786 FMC DISCOUNT NOTES 313396PK3 19 100 1.0500 40,000,000.00 39,981,111.11 
08/13/03 11/18/03 87 000 1.0530 39,886,833.33 99.95277777778 
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PRICE SOURCE 
14;,388..89 
SUNGARD 
2:57, 250°. '0:0 
SUNGARD 
14,000.00 
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12,483.33 
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5,494.44 
SUNGARD 
2,090.28 
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OF 3325353 
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4,666.67 
SUNGARD 
32,700.00 
SUNGARD 


19), 2O6;:.6:7: 
SUNGARD 
5'8,73/5:55:516 
SUNGARD 
57 986 1 
SUNGARD 
9,900 ..0:0 
SUNGARD 
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SUNGARD 
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SUNGARD 
6:7, 8:93) 2705 
SUNGARD 
1,400.00 
SUNGARD 


85,500.00 
SUNGARD 
93,333.34 
SUNGARD 


UNREALIZED LOSS 


-4,000.00 

=3,;.083::.3:4 
= 43% 7.83 «33 
-49,641.66 
=70', 897.50 
=58, 605.56 
=2'7 7,416 266 
=3:0),0:2:2)..2/3 
-108,891.66 


00 


66.66 


607.64 


= 1857-50 
958.533 
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Cole Tay / ACLOnur Nee DY. OF SAN BOR AN °C Tr -S-€:O 
MR DANIEL Dr A. Ll. -¥ AS a5 be 4 =" 4240 Ba] 
: INVESTMENT INVENTORY WITH MARKET VALUE 
PTMKT) 
INVESTMENTS OUTSTANDING AS OF 10/31/03 
MAJOR SORT KEY IS ICC# 

NVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
UMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39820 FMC DISCOUNT NOTES 313396PT4 19 100 1.0600 35,000,000.00 34,975,694.44 
09/02/03 11/26/03 42 O00 1.0627 34,912;,,402..78 99.°93:0555555516 
39785 FMC DISCOUNT NOTES 313396PZ0 19 100; 1.0700 40,000,000.00 319,.9'6:5:,°5:5'5. 2,516 
08/13/03 12/02/03 42 000 1.0735 39),868,033.33 99.91388888889 
39844 FMC DISCOUNT NOTES 313396PZ0 19 100+ 12.0250 15,000,000.00 14, 98'77.083'.3:3 
10/08/03 12/02/03 42 000 1.0166 14,976,739:;58 99: 91388888889 
39806 FMC DISCOUNT NOTES 313396SA2 19 100 1.0700 50,000,000.00 49,885 ,555...56 
08/21/03 01/20/04 42 000 1.0749 49) 774, Lie t “OOo PLE a 
39807 FMC DISCOUNT NOTES 313396TA1 19 100 1.0900 50,000,000.00 49,846,888.89 
08/21/03 02/13/04 42 000: 1.0958 497,133 959.96 99693 7070777778 
UBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 12.43% (M) 1.0588 257,000,000.00 256,632, 138..89 
1.0628 256,056,425.69 99.85686300000 
39811 WFB CD 94975UNH6 19) 100 1.0500 50,000,000.00 49,999,932 .26 
08/21/03 11/04/03 40 000 1.0500 50,000,000.00 99.99986451503 
39808 WFB CD 94975UNJ2 19) 100 1.0500 50,000,000.00 49,999,695 .28 
08/21/03 11/18/03 40 000 1.0500 50,000,000.00 99.99939056883 
39809 WFB CD 94975UNJ2 19 100 1.0500 50,000,000.00 49,999,695 2:8 
08/21/03 11/18/03 40 000 1.0500 50,000,000.00 99.99939056883 
39873 BOA CD 06050GAM2 1:9 100 1.0400 50,000,000.00 49,998,343 ..92 
10/23/03 12/29/03 40 000 1.0400 50,000,000.00 99.99668782707 
39874 BOA CD 06050GAM2 19 100 1.0400 15,000,000.00 14',:99:9,503..17 
10/23/03 12/29/03 40 000 1.0400 15,000,000 :00< 99.99668782707 
39882 BOA CD 06050GANO 19 100° ‘1.0500 50,000,000.00 4:9\,/99'9:,, 168.14 
10/31/03 12/30/03 40 000 1.0500 50,000,000.00 99.99833627259 
39883 BOA CD 06050GANO a) 100- 2.0500 50,000,000.00 4:9)5-99'9)7 U68i. 4 
10/31/03 12/30/03 40 000 1.0500 50,000,000.00 99.99833627259 
39884 BOA CD 06050GANO 19 100 1.0500 25,000,000.00 24 ,999,.584.. 0:7 
10/31/03 12/30/03 40 000 1.0500 25,000,000.00 99.99833627259 
UBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 16.46% (M) 1.0481 ''-3'40;,000;:000'.00-' 33'9,995,090.25 
1.0481 340,000,000.00 99.99855600000 
39741 PUBLIC TIME DEPOSIT 19 100 1.3000 100,000.00 he ae at A Sree! 
07/15/03 01/15/04 60 000 1.3000 100,000.00 99.77916666667 
UBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 1.3000 100,000.00 DOF se Drala, 
1.3000 100,000.00 99.77916700000 
GRAND TOTAL 2.0665 2061100000.00 2065035880. 26 
2.1830 2049539766.67 100.1909600000 
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17458).33 
SUNGARD 

1 458333 
SUNGARD 
P2907, 
SUNGARD 


6123:9 
SUNGARD 


11/04/03 


PAGE: 4 
00:01:56 


UNREALIZED GAIN 
UNREALIZED LOSS 
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27 4 22 
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=3 044 72 
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=496 (83 

=83:) 86 
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TOTAL 


DESCRIPTION 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 


T NOTE (99.16) 

T NOTE (99.15) 

T NOTE (99.15) 

T NOTE (99.13) 

T NOTE (99.13) 

T NOTE (99.12) 

T NOTE (99.10) 

T NOTE (99.20) 

T NOTE (99.20) 

T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.18) 

T NOTE (99.11) 

T NOTE (99.26) 

T NOTE (100.21) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE: (99°. 17) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (101.30) 
T NOTE (99.17) 

T NOTE (99.19) 

T NOTE (99.19) 

T NOTE (95.24) 

T NOTE (98.23) 

(Inv Type) 


Gleb YY. /. GC O7UeNeT Y 


MR. 


912795NW7 
912795PGO0 
912:27:95PH8 
912795PH8 
912795PH8 
912795PJ4 
912795PJ4 
912795PJ4 
912795PK1 
912795PN5 


11 TREASURY BILLS 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
91282755 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
912828BC3 
912828BN9 
912828BN9 
9128277F3 
912828BG4 


12 TREASURY NOTES 


DANIEL 
INVESTMENT 


OF Ss 


DALY 


AN 


4.155) = 


INVESTMENTS OUTSTANDING AS OF 10/31/03 


MAJOR 


SORT KEY 


FUND MATURITY PURCHASE 


NO. 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


(TICKER) 
11/13/03 
01/22/04 
01/29/04 
01/29/04 
01/29/04 
02/05/04 
02/05/04 
02/05/04 
02/12/04 
03/04/04 


10.94% 


11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
06/30/05 
10/31/05 
10/31/05 
11/15/06 
08/15/08 


32.43% 


DATE 
09/29/03 
10/29/03 
08/05/03 
10/07/03 
10/17/03 
08/20/03 
08/20/03 
10/29/03 
10/17/03 
09/08/03 


(C) 


05/15/01 
05/15/01 
05/16/01 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
02/16/01 
02/23/01 
03/29/01 
04/17/01 
05/01/01 
05/01/01 
05/01/01 
11/15/99 
05/10/00 
05/10/00 
05/10/00 
05/10/00 
05/02/01 
06/30/03 
10/31/03 
10/31/03 
05/15/02 
08/28/03 


(C) 


IS ICC# 
SAF/ CUPN 
PURP RATE 
000 -840 
000 1935 
000 1.015 
000 ~92)0 
000 -895 
000 1.005 
000 1.005 
000 - 940 
000 -920 
000 1.010 
-944 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 5.250 
O00! 5..25:0 
000 5.250 
0:0'0 #5... 2'5:0 
000 5.250 
000 5.250 
000 1.125 
000 1.625 
000 1.625 
000 3.500 
000-3) 52'5:0 
4.224 


BOR VACN GL iS: Cc. 
Dies = 
INVENTORY 


448: 7 


99:,.895 
SITY 
9:9:..501 
99.709 
99). 741. 
99...52'8 
99.528 
99.742 
99.698 
99.501 


99.477 
99.461 
99.461 
9:9'53:9:8 
99.406 
99°. 35:9 
9:9 52:9'7, 
99594 
99.621 
95.828 
95.828 
95.828 
95.547 
9:9) ..3:2'8 
99 OT 
100.625 
100 .3'59 
100.445 
100.422 
100.430 
O75 3: 
94.672 
94-656 
94.672 
94). 672 
LOM,.292:2 
99:.53)1 
99.594 
99594 
95%. 73/4 
98.834 


SB icnieT, 


RUN: 


PAR VALUE 
SHARES 


30,000,000.00 
15,000,000.00 
10,000,000.00 
30,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
25,000,000.00 
50,000,000.00 


50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
35,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 
20,000,000.00 


673,000,000.00 


11/04/03 


PAGE: 1 
00:01:34 


BOOK VALUE 


29,968, 500 0.0 
14,966,885.42 

9),.9507,095:.:83 
29,912,600.00 
24,935, 3615 21 
hia Q29) 22:34) 2:5 
14,929), 231.525 
95,974,150 ..0.0 
24,924), OLR. 
49), 150 3:05.56 


49',.73'8', 2:8:1...25. 
24,865,234.38 
19), :8'9.2,, £87.50. 
£4, 909;,765:..63 
14:,,920:,:93' 7.7510 
14°, 9103:, 9'0'6:...2'5 
V9, 859,375.00 
14, 93:9), 062:.50 
24:, 905), 2:73.44 
Le (3745 21:8:5 05 
4), 374, 2:48. 15 
43 74, 218-575 
U4 321 10S e215 
297198), 4317.50 
LH, 963-43) 7..:510 
10,062,500.00 
25,089,843.75 
25. AED, S285. 3 
2:5;,.1!05,, 468%. 75 
25,107,421.88 
19; 506;.250'..00 

9 B67, 877. 50 

97,465,625 -00 

9,467,187 .50 
18°, 9314. 37:5 0:0 
5:0),,916:0),,93'7).510 
3/4), 8:35), 93:77. S'0 
14), ,9397(01625./5'0 
14,939,062.50 
47), 80h) VE 510 
ky, 1616), 7A 916 


664,766,672.92 
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TOTAL 


39825 
39830 
39824 
39843 
39866 
39881 
39834 
39877 


sSTOTAL 


39726 
39786 
39820 
39785 
39844 
39806 
39807 


sSTOTAL 


39811 
39808 
39809 
39873 
39874 
39882 
39883 
39884 


sSTOTAL 


DESC 


RIPTION 


FEDE 
FEDE 
FEDE 
FEDE 
FEDE 
FEDE 
FEDE 
FEDE 


(Inv 


FMC 
FMC 
FMC 
FMC 
FMC 
FMC 
FMC 


(Inv 


WFB 
WFB 
WFB 
BOA 
BOA 
BOA 
BOA 
BOA 


(Inv Type) 


DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 


Type) 41 


RAL 
RAL 
RAL 
RAL 
RAL 
RAL 
RAL 
RAL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


Type) 


DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 


Type) 


CD 
CD i 
CD 
CD 
CD 
CD 
CD 
CD 


@ Thy /. C10, UN) Ty 


MR 


313588NV3 
313588NW1 
313588NX9 
313588RU1 
313588RU1 
313588SB2 
313588SJ5 
313588SR7 
313588VG7 
313588WD3 


FNMA DISCOUNT NOTES 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


DISC 
DISC 
DISC 
DISC 
DISC 
DISC 
DISC 
DISC 


22222222 


313384NY1 
313384NY1 
313384PTO 
313384QP7 
313384RP6 
313384SL4 
313384UC1 
313396XB4 


313396PF4 
313396PK3 
313396PT4 
313396PZ0 
313396PZ0 
313396SA2 
313396TA1 


44 FMC DISCOUNT NOTES 


94975UNH6 
94975UNJ2 
94975UNJ2 
06050GAM2 
06050GAM2 
06050GANO 
06050GANO 
06050GANO 


91 NEGOTIABLE C.D.'S 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 10/31/03 


100 
100 
100 
100 
100 
100 
100 
100 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 


OF Ss 


DA GY 


AN 


4 1-5 5= 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 
11/04/03 06/25/03 
11/05/03 09/10/03 
11/06/03 10/02/03 
01/14/04 10/16/03 
01/14/04 10/20/03 
01/21/04 10/28/03 
01/28/04 10/30/03 
02/04/04 08/29/03 
04/07/04 10/17/03 
04/28/04 09/26/03 
14.16% (C) 
11/07/03 09/05/03 
11/07/03 09/10/03 
11/26/03 09/04/03 
12/16/03 10/08/03 
01/09/04 10/15/03 
01/30/04 10/31/03 
03/10/04 09/11/03 
05/20/04 10/29/03 
£3 38S (GC) 
11/14/03 07/10/03 
11/18/03 08/13/03 
11/26/03 09/02/03 
12/02/03 08/13/03 
12/02/03 10/08/03 
01/20/04 08/21/03 
02/13/04 08/21/03 
12.49% (C) 
11/04/03 08/21/03 
11/18/03 08/21/03 
11/18/03 08/21/03 
12/29/03 10/23/03 
12/29/03 10/23/03 
12/30/03 10/31/03 
12/30/03 10/31/03 
12/30/03 10/31/03 
16.59%(C) 


000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 


FRANCISCO 
5 5 4 - 
EeNi Ver UN Ons y, 


448 7 


99.688 
99.840 
99.902 
99...73:8 
99.744 
99.746 
99°. 73:1 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
35,000,000.00 
46,000,000.00 
35,000,000.00 
10,000,000.00 
10,000,000.00 
30,000,000.00 


50,000,000.00 
40,000,000.00 
35,000,000.00 
15,000,000.00 
50,000,000.00 
25,000,000.00 
45,000,000.00 
15,000,000.00 


27,000,000.00 
40,000,000.00 
35,000,000.00 
40,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


340,000,000.00 


11/04/03 


PAGE: 2 
00:01:34 


BOOK VALUE 


14,953,250.00 
49), 91:97 8887.18:9 
2939:7'0 7.54005. 647. 
297579243.2:50% 0:0 
34,910,536 ..21 
45,883,243.06 
3'4:;.90'5;;-93'7 :.5:0 
9',,95059'75...0,0 
9), 94:6), 1577.78 
29, 804), 708 33 


4:95,9.122: 5:00; ..010 
3:9), 934.7, Seed: 
34), 92775 28:8...19 
14,972,537250 
49),875:, 77 Ts ES 
24,933 ,,329).:86 
QA, TSO, 043. 75 
14,904,800.00 


26,,,9:0'4:, 750.00 
3/9), 88:6 ;,8:3:°3:.,3'3 
314, :9:12,,402..78 
3:9',3:6,8,,:033,33 
147,9'7'6 73:9 58 
49), 774.5 Uae a 
49),733',555 56 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


340,000,000.00 
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GL Ye / CO UN TY OF SAN ERAN C t.S.€ 0 
MR. DANIEL D ADL ¥ 425. %= 5) 54.02.44) 8) 7, PAGE: 3 
RPT) INVESTMENT INVENTORY RUN: 11/04/03 00:01:34 
INVESTMENTS OUTSTANDING AS OF 10/31/03 
MAJOR SORT KEY IS ICC# 


VSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
TOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS Seees= ==2555 S==5S555 SS SSSSSSSeSSSSSSS HSS SSS SSS SSS SSSHS= 
ASSETS FIXED 2.066 2.183 99.439 2,061,100,000.00 2,049,539,766.67 
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REELS 


Ciet Y / CO UN Tey OF SAN FRANCISCO 
MR. DANIEL DALY 41S Si) 5) 5) 34°" 4 8 9 Bi .7, PAGE: 1 
[RPT) IN VE STM EN -T INVENTORY RUN: 11/04/03 00:01:34 
INVESTMENTS OUTSTANDING AS OF 10/31/03 
MAJOR SORT KEY IS BANK 


NVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
BTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSS5 SS5555 Seee555 =eeeeeeSeeeeeeee= see eseeeeeeHeee== 


ASSETS FIXED 1.300 1.300 100.000 100,000.00 100,000.00 
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TOTAL 


39726 
39786 
39820 
39785 
39844 
39806 
39807 


TOTAL 


39811 
39808 
39809 
39873 
39874 
39882 
39883 
39884 


sSTOTAL 


DESC 


RIPTION 


FEDE 
FEDE 
FEDE 
FEDE 
FEDE 
FEDE 
FEDE 
FEDE 


(Inv 


FMC 
FMC 
FMC 
FMC 
FMC 
FMC 
FMC 


(Inv 


WFB 
WFB 
WFB 
BOA 
BOA 
BOA 
BOA 
BOA 


(Inv Type) 


DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 


Type) 41 


RAL 
RAL 
RAL 
RAL 
RAL 
RAL 
RAL 
RAL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


Type) 


DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 


Type) 


CD 
CD . 
CD 
CD 
CD 
CD 
CD 
CD 


Ge Ley 3/7, OO UaNel y 


MR 


313588NV3 
313588NW1 
313588NX9 
313588RU1 
313588RU1 
313588SB2 
313588SJ5 
313588SR7 
313588VG7 
313588WD3 


FNMA DISCOUNT NOTES 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


DISC 
DISC 
DISC 
DISC 
DISC 
DISC 
DISC 
DISC 


22222222 


313384NY1 
313384NY1 
313384PTO 
313384QP7 
313384RP6 
313384SL4 
313384UC1 
313396XB4 


313396PF4 
313396PK3 
313396PT4 
313396PZ0 
313396PZ0 
313396SA2 
313396TA1 


44 FMC DISCOUNT NOTES 


94975UNH6 
94975UNJ2 
94975UNJ2 
06050GAM2 
06050GAM2 
06050GANO 
06050GANO 
06050GANO 


91 NEGOTIABLE C.D.'S 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 10/31/03 


100 
100 
100 
100 
100 
100 
100 
100 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 


OF Ss 


DALY 


AN 


4015 57 = 


SORT KEY IS ICC# 


MAJOR 
MATURITY PURCHASE 
(TICKER) DATE 
11/04/03 06/25/03 
11/05/03 09/10/03 
11/06/03 10/02/03 
01/14/04 10/16/03 
01/14/04 10/20/03 
01/21/04 10/28/03 
01/28/04 10/30/03 
02/04/04 08/29/03 
04/07/04 10/17/03 
04/28/04 09/26/03 

14.16%(C) 
11/07/03 09/05/03 
11/07/03 09/10/03 
11/26/03 09/04/03 
12/16/03 10/08/03 
01/09/04 10/15/03 
01/30/04 10/31/03 
03/10/04 09/11/03 
05/20/04 10/29/03 

13.38%(C) 
11/14/03 07/10/03 
11/18/03 08/13/03 
11/26/03 09/02/03 
12/02/03 08/13/03 
12/02/03 10/08/03 
01/20/04 08/21/03 
02/13/04 08/21/03 

12.49% (C) 
11/04/03 08/21/03 
11/18/03 08/21/03 
11/18/03 08/21/03 
12/29/03 10/23/03 
12/29/03 10/23/03 
12/30/03 10/31/03 
12/30/03 10/31/03 
12/30/03 10/31/03 

16.59%(C) 


000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
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99'573:8 
99.744 
99.746 
992,731 


9:9°.:8:10 
99 75:2 
99... 733 
9:9) .4'65 
99.3165 


99'6.477 
39N Ly. 
9:9). 15:0 
99°..670 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
35,000,000.00 
46,000,000.00 
35,000,000.00 
10,000,000.00 
10,000,000.00 
30,000,000.00 


50,000,000.00 
40,000,000.00 
35,000,000.00 
15,000,000.00 
50,000,000.00 
25,000,000.00 
45,000,000.00 
15,000,000.00 


27,000,000.00 
40,000,000.00 
35,000,000.00 
40,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


340,000,000.00 


11/04/03 


PAGE: 2 
00:01:34 


BOOK VALUE 


147, 915:3'5.2:0:0'..0.0 
49, 91'9;888:..8:9 
29,970 ;, 542 367 
297922 ,.250.00 
34,910, 53:6. 21 
45,883,243.06 
3:4,,.90:55.93'7 «5:0 
977.9'510),.9:7.5:.-010 


9), 946,157. 7.78 
29,804,708.33 


49,912,500. 
399), 934s, OLA 
S14 GATT 2.8 Bie 
14.7:9:72 7.5:3;76/5:0 
49 8757 Td? wtS 


24:7. 933%,3 29% 816 
44,759,043 .75 
14,904,800.00 
24, 20937 1885529 
26,904,750.00 


39',,8'8'6,,,83'3:..33 
3147, D2 O28 
3'9;,/8'6.8:, 0335..313 
ae AS Te ohran fechas geo yts) 
BO) TAy asl 
4:9). 73.3%; 595.56 


50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 


15,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


340,000,000.00 
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39741 PUBLIC TIME DEPOSIT 


TOTAL (Inv Type) 1010 PUBLIC 


Crew Y¥ (7G 0 -UlLN © Y OF SAN 


MR 


TIME DEPOSIT 


DANIEL DALY 
INVESTMENT 


Ay LO a 


INVESTMENTS OUTSTANDING AS OF 10/31/03 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ CUPN 
NO. (TICKER) DATE PURP RATE 
100 01/15/04 07/15/03 000 1.300 
00% (C) 1.300 

REPORT TOTALS =S=== 

ASSETS FIXED 2.066 


TRDNG 
YIELD 


FRANCIS € 0 
5.5. 4 = 
EN) VE. N-T O1.R ¥ 


448 7 


RUN: 
PAR VALUE 
SHARES 
100,000.00 
100,000.00 


PAGE: 3 


11/04/03 00:01: 


BOOK VALUE 


- 


Mpg 


+e 


im2@ee« 


rot oe 


Ge DY /).Gs0 UNL Y, OF SAN BSReA NC UTS C20 
MR. DANIEL DALY Qo 52 55, 24, o= Ae ee 7. PAGE: 1 
RPT) INVESTMENT INVENTORY RUN: 11/04/03 00:01:34 
INVESTMENTS OUTSTANDING AS OF 10/31/03 
MAJOR SORT KEY IS BANK 


VSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
TOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS re a re ee ee eee a ee ea ee 


ASSETS FIXED 1.300 1.300 100.000 100,000.00 100,000.00 


% 


te 


7 4 
»s & 
pe i 
a“ = 
al 
. » 
- = 
Z % 
a | 
‘ 
7 4 
b 
‘ 
ao 
4 
u au 


rw 
vy 7 
ig © 
3s 
‘ 
aa, 


Zi 
oud sate 


iaihes Paee:t aa 


ef 


hee 


\CTIVE TRANSACTIONS * 


39680 


39681 


$9689 


ODT 


39782 


39802 


39803 


39810 


39812 


39821 


39822 


39823 


39827 


39828 


39832 


39833 


39836 


39839 


39840 


39841 


39842 


DESCRIPTION/POOL# 
MEMO 


TREASURY BILLS 


TREASURY BILLS 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
WFB CD 

WFB CD 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


WFB CD 


WFB CD 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


Gar TY /-G.O UN T Y 


MR 
BANK BROK 
CASH DATE 

19 40 

19) 40 

a9 40 

1:9 42 

19 42 

9) 40 

19 40 

19 40 

19 40 

Lg 87 

ale] 43 

19 42 

19 40 

a9 40 

19 41 

ale) 41 

19 40 

A) 43 

40 

19 87 

19 43 

alts) 40 


DANIEL 


FUND: 


MATURITY 
/ ENTRY 


10/02/03 
11/03/03 
10/16/03 
11/03/03 
10/20/03 
11/03/03 
10/31/03 
11/03/03 
10/07/03 
11/03/03 
10/14/03 
11/03/03 
10/14/03 
11/03/03 
10/07/03 
11/03/03 
10/21/03 
11/03/03 
10/07/03 
11/03/03 
10/28/03 
11/03/03 
10/01/03 
11/03/03 
10/14/03 
11/03/03 
10/14/03 
11/03/03 
10/09/03 
11/03/03 
10/09/03 
11/03/03 
10/16/03 
11/03/03 
01/15/04 
10/03/03 


10/03/03 
11/06/03 
10/03/03 
01/29/04 
10/16/03 
10/31/03 


448 7 


BOOK VALUE 
PREM / (DISC) 


=24;, 91:7 ,,645°..83 
=24,908:,-33:3-:33 
=2:9',.915,.17:5:..0:0 
#97. 9747141 367 
=3'97.93'5:;, 527.78 
=16: 79727 P29 de 
4:9, 919, 791567 
-15,000,000.00 
-50,000,000.00 
=4:9',.949;,,93:0'.56 
-44,926,500.00 
=45,.963', 506 .67 
-50,000,000.00 
-50,000,000.00 
=4:9 964, 8:05.56 
-39,971,844.44 
95996; 198). 62: 
44°, 8:77; 437.50 
=12:2;,562.50 

= 4.4 Stil 4 307 50 
122,562.50 
29,970,541 .67 
29774158 ..3'3 
29,912,600.00 


-87,400.00 
29,980,000.00 


F SAN FE RA NC TES CO 
Dr Ani. v 415-554  - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
LO /01/03 TO! - 10;/ 334/103 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
10/02/03 MAT 1.005 -25,000,000.00 
10/02/03 1.008 
10/16/03 MAT 1.000 -25,000,000.00 
10/16/03 1.004 
10/20/03 MAT .870 -30,000,000.00 
10/20/03 .872 
10/31/03 MAT 1.070 -10,000,000.00 
10/31/03 1.073 
10/07/03 MAT 1.055 -40,000,000.00 
10/07/03 1.057 
10/14/03 MAT 1.050 -17,000,000.00 
10/14/03 1.052 
10/14/03 MAT 1.050 -50,000,000.00 
10/14/03 1.052 
10/07/03 MAT 1.050 -15,000,000.00 
10/07/03 1.050 
10/21/03 MAT 1.050 -50,000,000.00 
10/21/03 1.050 
10/07/03 MAT 1.030 -50,000,000.00 
10/07/03 27-03%: 
10/28/03 MAT 1.050 -45,000,000.00 
10/28/03 IAOS:2 
10/01/03 MAT 1.020 -46,000,000.00 
10/01/03 1.021 
10/14/03 MAT 1.060 -50,000,000.00 
10/14/03 1.060 
10/14/03 MAT 1.060 -50,000,000.00 
10/14/03 1.060 
10/09/03 MAT -905 -50,000,000.00 
10/09/03 906 
10/09/03 MAT 905 -40,000,000.00 
10/09/03 906 
10/16/03 MAT 805 -10,000,000.00 
10/16/03 805 
10/01/03 PURC 925 45,000,000.00 
10/01/03 928 
10/03/03 SALE -925 -45,000,000.00 
10/03/03 .928 
10/02/03 PURC 1.010 30,000,000.00 
10/02/03 F On 
10/07/03 PURC 920 30,000,000.00 
10/07/03 923 
10/07/03 PURC 1.000 30,000,000.00 
10/07/03 1.001 


10/16/03 


-20,000.00 


PAGE: at 
RUN: 11/04/03 00:01:23 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=82,354..17 
-91,666.67 
-84,825.00 
=2'54:8:0 8). 313 
647, 4 72.22 
a2) 7-21 01.83 
-80,208.33 
-20,562.50 
='8'8',958).:3'3 
= 510), 0169 4:4 
=73:, 50:0 :10'0 
=3164, 4930.93: 
-53,000.00 
='53 ;0:0:0...0'0 
=3 9,794 04:4 
=2:8:7,15'55.,5:6 


=3, 801..3'9 


2S pl2) 15:0 


SETTLEMENT 
25,000,000.00 
25,000,000.00 
30,000,000.00 
10,000,000.00 
40,000,000.00 
17,000,000.00 
50,000,000.00 
15,020,562..50 
50,088,958.33 
50,000,000.00 
45,000,000.00 
46,000,000.00 
50,053,000.00 
50,053,000.00 
50,000,000.00 
40,000,000.00 
10,000,000.00 

+447. 897 7, 4357.50) 

=3, 250.00 
44,883,000.00 
= 2:9, 9910), 54a ai, 
-29,912,600.00 


-29,980,000.00 
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\CTIVE TRANSACTIONS 


39843 


}9844 


59845 


59846 


39847 


39848 


39849 


39850 


39851 


39852 


39853 


39854 


* 


DESCRIPTION/ POOL# 


MEMO 


FEDERAL HOME 


FEDERAL HOME 


FMC DISCOUNT 


FEDERAL HOME 


FEDERAL HOME 


LOAN DISC 


LOAN DISC 


NOTES 


LOAN DISC 


LOAN DISC 


FNMA DISCOUNT NOTES 


FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 


LOAN DISC 


LOAN DISC 


LOAN DISC 


LOAN DISC 


TREASURY NOTES 


TREASURY NOTES 


TREASURY NOTES 


Gort y / © 0 UN TY 


MR 
BANK BROK 
CASH DATE 

19 40 

1:9 42 

19 42 

19 40 

40 

1:9 40 

40 
alt) 43 
43 
19 40 
40 
19 40 
40 
19 40 
40 
9 40 
40 
19 87 
40 
aby) 40 
40 
19 45 


DANTEL 


FUND: 


MATURITY 
/ENTRY 


10/31/03 
11/03/03 
12/16/03 
10/16/03 
12/02/03 
10/16/03 
10/10/03 
10/16/03 


11/03/03 
10/10/03 
10/16/03 


11/03/03 
10/15/03 
10/16/03 


11/03/03 
10/15/03 
10/16/03 


11/03/03 
10/15/03 
10/16/03 


11/03/03 
10/15/03 
10/16/03 


11/03/03 
10/15/03 
10/16/03 


11/03/03 
10/15/08 
10/16/03 


10/16/03 
10/15/08 
10/16/03 


10/16/03 
10/15/08 


FRANCISCO 


F SAN 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/03 TO ~10/3:1,/03 
SETTLEMENT DATE BASIS 
100. POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
10/31/03 MAT 1.000 -30,000,000.00 -29,980,000.00 
10/31/03 1.001 

10/08/03 PURC -990 15,000,000.00 14,971,537.50 
10/08/03 992 -28,462.50 
10/08/03 PURC 1.015 15,000,000.00 14,976,739.58 
10/08/03 1, 019 -23,260.42 
10/09/03 PURC -900 50,000,000.00 49,998,750.00 
10/09/03 .900 -1,250.00 
10/10/03 MAT 900 -50,000,000.00 -49,998,750.00 
10/10/03 .900 

10/09/03 PURC -900 15,000,000.00 14,999,625.00 
10/09/03 900 -375.00 
10/10/03 MAT -900 -15,000,000.00 -14,999,625.00 
10/10/03 .900 

10/10/03 PURC 900 50,000,000.00 49,993,750.00 
10/10/03 .900 -6,250.00 
10/15/03 MAT -900 -50,000,000.00 -49,993,750.00 
10/15/03 .900 

10/14/03 PURC 1.020 50,000,000.00 49,998,583.33 
10/14/03 1.020 -1,416.67 
10/15/03 MAT 1.020 -50,000,000.00 -49,998,583.33 
10/15/03 1.020 

10/14/03 PURC 1.020 50,000,000.00 49,998,583.33 
10/14/03 1.020 -1,416.67 
10/15/03 MAT 1.020 -50,000,000.00 -49,998,583.33 
10/15/03 10:20 

10/14/03 PURC 1.020 50,000,000.00 49,998,583.33 
10/14/03 1.020 -1,416.67 
10/15/03 MAT 1.020 -50,000,000.00 -49,998,583.33 
10/15/03 1.020 

10/14/03 PURC 1.020 15,000,000.00 14,999,575.00 
10/14/03 1.020 -425.00 
10/15/03 MAT 1.020 -15,000,000.00 -14,999,575.00 
10/15/03 1.020 

10/15/03 PURC 3.125 20,000,000.00 19,923,437.50 
10/15/03 3.208 -76,562.50 
10/15/03 SALE 3.125 -20,000,000.00 -19,923,437.50 
10/15/03 3.208 76,562.50 
10/15/03 PURC 3.125 20,000,000.00 19,923,437.50 
10/15/03 3.208 -76,562.50 
10/15/03 SALE 3.125 -20,000,000.00 -19,923,437.50 
10/15/03 3.208 76,562.50 
10/15/03 PURC 3.125 20,000,000.00 19,923,437.50 
10/15/03 3.208 -76,562.50 


10/16/03 


PAGE: 2 
RUN: 11/04/03 00:01:23 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-20,000.00 


=1,.250 0:0 


=3:'7:5:..0:0 


=6;,;2:5:.0).0/0 


=i 14 AG: 6177. 


=1,.416..6:7 


Sl 40655657 


-42)5.00 


SETTLEMENT 


30,000,000.00 
=14.,971 ,53:7:..50 
=1'4,.917'6., 13:9'.'58 
=49),:9:9'8 577510". 0:0 
50,000,000.00 
=1.4:7/9'99),'6:2:5: .010 
15,000,000.00 
=419),.919'3 5 51-5102.4010 
50,000,000.00 
=4:9),. 9:98 ,'583..33 
50,000,000.00 
=14:9',91918.,, 5:83.33 
50,000,000.00 
=4'9),9'9'8;,'5:8'3'..3'3 
50,000,000.00 
=14,,.9'9'9,,'5:7'5..1010 
15,000,000.00 


=19/,,.923),,4397.510 


=26), 562)..50 


19,950,000.00 


=1'9), 923), 437510 


=26), 562)..5'0 


19,950,000.00 


=al'9), 1923), 4375 50 
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.CTIVE TRANSACTIONS * 


9856 


9857 


9858 


9859 


9860 


9861 


9863 


9864 


9865 


9866 


DESCRIPTION/ POOL# 
MEMO 


TREASURY NOTES 


TREASURY NOTES 


TREASURY NOTES 


TREASURY NOTES 


TREASURY NOTES 


TREASURY NOTES 


TREASURY NOTES 


TREASURY NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


Gl TY / Cc O.U N TY 


MR 
BANK BROK 
CASH DATE 

al) 40 

ales) 43 

40 

19 89 

40 
19 42 
40 
19 45 
40 
19 40 
40 
19 87 
40 
19 43 
40 
19 43 
43 
9 43 
43 
19. 43 
43 
19 40 


FE SAN FRANCISCO 


DANIEL DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 

10/01/03 TO 10/31/03 

SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE 
10/15/08 10/15/03 SALE 3.125 -20,000,000.00 
10/16/03 10/15/03 3.208 
10/15/08 10/15/03 PURC 3.125 20,000,000.00 
10/16/03 10/15/03 3.208 

10/15/03 SALE 3.125 -20,000,000.00 
10/16/03 10/15/03 3.208 
10/15/08 10/15/03 PURC 3.125 20,000,000.00 
10/16/03 10/15/03 3.208 

10/15/03 SALE 3.125 -20,000,000.00 
10/16/03 10/15/03 3.208 
10/15/08 10/15/03 PURC 3.125 20,000,000.00 
10/16/03 10/15/03 3.208 

10/15/03 SALE 3.125 -20,000,000.00 
10/16/03 10/15/03 3.208 
10/15/08 10/15/03 PURC 3.125 20,000,000.00 
10/16/03 10/15/03 3.203 

10/15/03 SALE 3.125 -20,000,000.00 
10/16/03 10/15/03 3.203 
10/15/08 10/15/03 PURC 3.125 20,000,000.00 
10/16/03 10/15/03 3.205 

10/15/03 SALE 3.125 -20,000,000.00 
10/16/03 10/15/03 3.205 
10/15/08 10/15/03 PURC 3.125 25,000,000.00 
10/16/03 10/15/03 3.205 

10/15/03 SALE 3.125 -25,000,000.00 
10/16/03 10/15/03 3.205 
10/15/08 10/15/03 PURC 3.125 20,000,000.00 
10/16/03 10/15/03 3.207 

10/15/03 SALE 3.125 -20,000,000.00 
10/16/03 10/15/03 3. 21017 
10/31/03 10/15/03 PURC 1.010 50,000,000.00 
10/16/03 10/15/03 1.0: 10 

10/31/03 MAT 1.010 -50,000,000.00 
11/03/03 10/31/03 1.010 
10/31/03 10/15/03 PURC 1.010 50,000;000.00 
10/16/03 10/15/03 1.010 

10/31/03 MAT 1.010 -50,000,000.00 
11/03/03 10/31/03 1.010 
10/31/03 10/15/03 PURC 1.010 50,000,000.00 
10/16/03 10/15/03 1.010 

10/31/03 MAT 1.010 -50,000,000.00 
11/03/03 10/31/03 1.010 
01/09/04 10/15/03 PURC 1.040 50,000,000.00 
10/16/03 10/15/03 1.043 


448 7 


BOOK VALUE 
PREM / (DISC) 


=a'9),,923;, 43°57 
76,562. 
1919235 23s 
=76,, 562). 


=19.,923.,43°7 
76,562 
19,923.,437 


=7'6., 562). 
=1'9), 92:3, 43°57. 
76,562. 


19:, 923, 43)7 


=76,, 562 . 


=1:9',923,43'7 


76,562. 
19,928,125. 


=71, 875 


= 19), 92/87 1 2i5ic 


TL, 8:75 
197,926,562 


= 35,4304. 
=159),19216 715162. 
U3 Aste 
se} 


24,908,203 
= 9 216 
=24 , 9:08:;:203 
91,796 


19 ,.925;,0:0:0.; 
=7'57, 0/010). 
=1:9'7,92'5:; (0'0.0): 
75,000. 
497, 9d 7555. 


-22,444 


495,977,555 
=22 4:44 


BOOT = 5 5\. 
.44 
- 56 


-22,444 
14; 9), 971, SoS 


A'9) 87S), a7 
SZ N22 


50 
50 
50 
50 
50 


750 


50 
50 
50 
50 
50 
50 
50 
50 
00 
00 
00 
00 
50 
50 
50 
50 


87 
13 
87 
00 
00 
00 
00 
56 


44 
=O Dl DO De. 


56 


56 


-44 
49 OW DDS. 


56 


56 


. 78 
SER? 


PAGE: 3 


RUN: 11/04/03 00:01:23 


(INTEREST) 
AMORT/ (ACCRET) 


-22,444.44 


-22,444.44 


-22,444.44 


(GAIN) /LOSS 
SETTLEMENT 


= 26,562 ..5.0 
£9,950; 000.00 


= 197,923", 43:7..'5.0 
=210;, 3'2:.,510 

19, 943,750.00 
=i'9), 92'3:,43:7..,5:0 
=2:0);3'12)..50 

97, 9:43);,-715:0.5-0.0 
=1:9%;, 9:23), 43:7 2510 
=2:0:,,. 3:12:.,5:0 
19,943, 750:.-0:0 
=1'9,,92'8:, 1:2'52/0'0 
=7.8)7.12:5:210.0 
20,006,250.00 
=1'95,912'6:,5'6.2:..5.0 
=119',,087 50 
20,006,250.00 
=-24, 908,203 .13 
=215,,48:4) 0.37 

24, 92:9),/687 .50 
=1'97.92'5,,010.0:.'0:0 
= 817.2510). 0.0 
20,006,250.00 
=4:9,,97 7,555.56 
50,000,000.00 
=419;,. 977), 555.56 
50,000,000.00 
=4'9), 977 5555.56 
50,000,000.00 


=49,, 875, 774. 7/8 
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Col TY / C:O°U NFL Y¥ OF SAN FRANCISCO 
MR. DANTIEL DA. Lyx, 4--1 5. = 55 4 = 4) 4.87 
.CTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/03 TO 10/31/03 
SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 

ISMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 

10. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 

9867 FNMA DISCOUNT NOTES 19 42 01/14/04 10/16/03 PURC 1.050 30,000,000.00 29,921,250.00 
10/16/03 10/16/03 1.053 -78,750.00 

9868 TREASURY NOTES 19 40 10/15/08 10/15/03 PURC 3.125 10,000,000.00 9,925,781.25 
10/17/03 10/15/03 3.42'817 -74,218.75 

40 10/17/03 SALE 3.125 -10,000,000.00 -9,925,781.25 

10/17/03 10/17/03 3.287 74,218.75 

9869 TREASURY BILLS 19 40 02/12/04 10/17/03 PURC -920 25,000,000.00 24,924,611.11 
10/17/03 10/17/03 923 -75,388.89 

9870 TREASURY BILLS 19 40 01/29/04 10/17/03 PURC .895 25,000,000.00 24,935,361.11 
10/2:7/03) 10/27/03 .897 -64,638.89 

9871 FNMA DISCOUNT NOTES 19 42 04/07/04 10/17/03 PURC 1.120 10,000,000.00 9,946,177.78 
10/17/03 10/17/03 1.126 -53,822.22 

9872 FNMA DISCOUNT NOTES 19 42 01/14/04 10/20/03 PURC 1.070 35,000,000.00 34,910,536.11 
10/21/03 10/20/03 1.073 -89,463.89 

9873 BOA CD 19 40 12/29/03 10/23/03 PURC 1.040 50,000,000.00 50,000,000.00 
10/24/03 10/23/03 1.040 

.9874 BOA CD 19 40 12/29/03 10/23/03 PURC 1.040 15,000,000.00 15,000,000.00 
10/24/03 10/23/03 1.040 

,9875 FNMA DISCOUNT NOTES 19 40 01/21/04 10/28/03 PURC 1.075 46,000,000.00 45,883,243.06- 
10/28/03 10/28/03 1.078 -116,756.94 

.9876 BNY INT (41.05) 19 99 12/30/03 10/02/03 PURC 5.500 25,000,000.00 25,000,000.00 
10/31/03 10/02/03 5.500 

99 10/02/03 SALE 5.500 -25,000,000.00 -25,000,000.00 

10/31/03 10/02/03 5.500 

.9877 FEDERAL HOME LOAN DISC 19 87 05/20/04 10/29/03 PURC 1.120 15,000,000.00 14,904,800.00 
10/31/03 10/29/03 17 -95,200.00 

.9878 TREASURY BILLS 19 43 01/22/04 10/29/03 PURC -935 15,000,000.00 14,966,885.42 
10/31/03 10/29/03 .937 -33,114.58 

9879 TREASURY BILLS 19 45 02/05/04 10/29/03 PURC .940 10,000,000.00 9,974,150.00 
10/31/03 10/29/03 .942 -25,850.00 

9880 FNMA DISCOUNT NOTES 19 89 01/28/04 10/30/03 PURC 1.075 35,000,000.00 34,905,937.50 
10/31/03 10/30/03 1.078 -94,062.50 

.9881 FEDERAL HOME LOAN DISC 19 42 01/30/04 10/31/03 PURC 1.055 25,000,000.00 24,933,329.86 
10/31/03 10/31/03 1.058 -66,670.14 

.9882 BOA CD 19 40 12/30/03 10/31/03 PURC 1.050 50,000,000.00 50,000,000.00 
10/31/03 10/31/03 1.050 

.9883 BOA CD 19 40 12/30/03 10/31/03 PURC 1.050 50,000,000.00 50,000,000.00 
10/31/03 10/31/03 1.050 

59884 BOA CD 19 40 12/30/03 10/31/03 PURC 1.050 25,000,000.00 25,000,000.00 
10/31/03 10/31/03 1.050 

39885 T NOTE (99.19) 19 45 10/31/05 10/31/03 PURC 1.625 15,000,000.00 14,939,062.50 
10/31/03 10/31/03 1.833 -60,937.50 

39886 T NOTE (99.19) 19 40 10/31/05 10/31/03 PURC 1.625 15,000,000.00 14,939,062.50 
10/31/03 10/31/03 1.833 -60,937.50 
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CTIVE TRANSACTIONS ‘* 


‘SMT 
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DESCRIPTION/ POOL# 
MEMO 


Ceri-T y/o UN TY OF SAN BOR UA NCES 
MR. DANIEL DoA LY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/03 TO 10/31/03 
SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 


CO 
448 7 


BOOK VALUE 
PREM / (DISC) 
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PAR 
E/ WEIGHTED 
# YIELD 


PAR VALUE 
1376000000.00 
-285000000.00 

-1063000000.00 


ak Ss 


Gir vy / Coo.uUrN TY O F SA 


MR 


ORIGINAL FACE 


VALUE 


DANIEL DALY 
DETAIL TRANSACTION REPORT 
10/01/03 TO 


N 


FRANCIS 


A 1-5 


- FIXED INCOME 
10/31/03 


REPORT GRAND TOTALS 


ASSETS 


BOOK VALUE 


1373723454.53 


-284031734.38 


-1062216246. 96 


PREMIUM/ 
(DISCOUNT) 


22), 21619451. 4.7 


968,265.62 


5). 54 
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AMORTIZATION/ 
(ACCRETION) 
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(INTEREST) 


=4,020).15 
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VSMT DESCRIPTION/POOL# 
NO. MEMO 
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MR DANIEL 
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DALY 
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DETAIL TRANSACTION REPORT 
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1/03 


TO 


N 


FUR SA N&G. £787 C © 
4.20 5 =° 5°53 4, = 4 4°87 
- FIXED INCOME 


10/31/03 


SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: al 


BANK BROK MATURITY TRADE/ 
SETTLE 


CASH DATE /ENTRY 


19 01/15/04 


10/15/03 11/03/03 10/15 


00 


10/15/03 INTR 


/03 


TXN COUPON 
TYP YIELD 


PAR VALUE 
ORIGINAL FACE 


BOOK VALUE 
PREM / (DISC) 


1.300 
1.300 
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Corns Y /3C-.0_ULN: TY OF SAN FRANCISCO 


MR. DANTIEL DALY 4°25 <0 515 74— 4.145 85-7 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 8 
10/01/03" ‘TO 10/31/03 RUN: 11/04/03 00:01:25 
REPORT GRAND TOTALS 
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rR 1.300 =39 2422 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


December 2, 2003 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors Patines 
Mayor of San Francisco City and County of San Franciseo’ 0U UIMENTS DEPT. 
City Hall, Room 200 City Hall, Room 244 oe 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place VEL -— & 2003 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 
SAN FRANCISCO 
Ladies and Gentlemen: PUBLIC LIBRARY 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past five months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 25,286,324 Earned Interest Yield 
Total Net Earnings $ 19,871,268 Pooled Funds 2.257% 
Average Age of Portfolio 134 Days All Funds 2.257% 


Total cost of the securities on hand November 30, 2003 was $2,146,705,800 with a market value of 
$2,159,712,468 plus fixed assets accrued earnings of $4,107,100. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of November 30, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of November 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on November 30, 2003. 

4. General journal detailing purchases, sales, and interest activities during the month of November 2003. 


——1 


Vv fy tru y yours,/ 


Oy 


Susan Leal 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., G. Kozitza 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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Cot, DB .Ys / 4G 70; UaNe Ts OF SAN PeR AN C5 Ss) C, © 
MR DANIEL DALY 415-554-4487 
P-O-R Tf F-O I LO SSTGAST Te SUT Ces PAGE: 1 
11/01/03 THROUGH 11/30/03 RUN: 12/02/03 08:26:29 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

OTAL INCOME RECEIVED IN THIS PERIOD:  °10,460,357.64—<“<‘<=«zCx W!”””””™”™”™”™”*™*~«COOOOO™*~<CS~™S N/A -10, 460,357.64 
OTAL NET EARNINGS THIS PERIOD: 3,387,679.93 .00 108.33 N/A 3,387,788.26 
VERAGE DAILY PORTFOLIO BALANCE: 2,031,077 7076.15 .00 100,000.00 N/A 2,031,177,076.15 
ARNED INCOME YIELD THIS PERIOD: 2.029 .000 1.318 N/A 2.029 
ND OF PERIOD PORTFOLIO BALANCE: 2,146,605,800.17 .00 100,000.00 N/A 2,146,705,800.17 
URRENT AMORTIZED BOOK VALUE: 2,151,558,917.51 .00 100,000.00 N/A 2,151,658,917.51 
EIGHTED AVERAGE YIELD AT END OF PERIOD: 1.842 .000 1.318 N/A 1.842. 
EIGHTED AVERAGE DAYS TO MATURITY: 133.477 .00 46.00 N/A N/A 
EIGHTED AVERAGE DAYS TO CALL: 133.77 .00 46.00 N/A N/A 


ET PORTFOLIO YIELD, 365-DAY BASIS: 2:10:29 
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Cole D Y¥e/5G. O20 Ne DY, OF SAN FRANCISCO 


M R 


SUMMARY DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


81 COMMERCIAL PAPER DISC 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANIEL DALY 4S bee 4. A Be] 
INVESTMENT INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 11/30/03 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES 

12.07% (C) - 956 7959) 9'9'.'63°7 260,000,000.00 
22.16%(C) 4.159 4.567 98.501 483,000,000.00 
18.16% (C) PLOS4> “a 0'S7" 39195.7:03 391,000,000.00 
10.68% (C) 1,032 122034 99:..714 230,000,000.00 
14.15%(C) 1.076 1.080 99.620 305,000,000.00 
3.44% (C) 1,070 1.073 99.685 74,000,000.00 
19.33%(C) 1.071 1.071 100.000 415,000,000.00 
00% (C) 1.300 1.300 100.000 100,000.00 
REPORT TOTALS SSESSsS= S=SS5= SSeSee= SH ees eeseseeras== 
ASSETS FIXED L735 2e8i27 99.472 2), 158),100,.000..'00 


12/02/03 


PAGE: 


BOOK VALUE 


259,056, 977-01. 


ATS; 760;,.3:'95:. 


3'8:9;, 83:7, 551°. 


2'2:9',.343 , L05-. 


303,840,929. 
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415,000,000. 
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39870 


3:9:918 


39801 


39804 


3:98:79 
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39916 


SUBTOTAL 


38473 T 


38474 T 


38476 T 


38477 T 


3'8:7:0'8 “FE 


38718 T 


38764 T 


38803 T 
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DESCRIPTION 


M 


GRETA /-eCvOsuaNn? Lay 


R 


PURCHASE MATURITY DATE 


10/29/03 01/22/04 


TREASURY BILLS 


08/05/03 01/29/04 


TREASURY BILLS 


10/17/03 01/29/04 


TREASURY BILLS 


11/26/03 01/29/04 


TREASURY BILLS 


08/20/03 02/05/04 


TREASURY BILLS 


08/20/03 02/05/04 


TREASURY BILLS 


10/29/03 02/05/04 


TREASURY BILLS 


10/17/03 02/12/04 


TREASURY BILLS 


09/08/03 03/04/04 


TREASURY BILLS 


11/20/03 05/20/04 


TREASURY BILLS 


11/25/03 05/20/04 


(Inv Type) 


NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 


NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 


05/01/01 02/15/04 


TREASURY BILLS 


11 TREASURY BILLS 


DANIEL 


OF 


DA. LY: 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
4 


FRA UNG IS CO 


5s Dio aa 


a 


INVESTMENTS OUTSTANDING AS OF 11/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795PGO0 19 
43 

912'795PH8 19 
40 

912795PH8 19 
40 

912795PH8 19 
43 

912795PJ4 19 
40 

912795PJ4 gS) 
40 

912795PJ4 19 
45 

91:2;795PK1 19 
40 

912795PN5 19 
40 

912795PZ8 19 
40 

912795PZ8 1:9 
43 

12.01% 
9128275A6 19 
40 

9128275A6 19 
45 

9128275A6 dS 
89 

9128275A6 alt) 
40 

9128275A6 19 
40 

9128275A6 19 
40 

9128275A6 19 
87 

9128275A6 19 
40 

9128275A6 19 
89 

9128275A6 19 
45 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


1.0098 
- 9400 
- 9424 
- 9200 
. 9228 

1.0100 

1.0151 

1.0000 


4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 


PAR/SHARES 
BOOK 
15,000,000.00 
14,966,885.42 
10,000,000.00 
9,950, 095..-83 
25,000,000.00 
2/4. 7°93'5;,. 3160 51 
50,000,000.00 
49,922 ATVTST8 
15,000,000.00 
14,929 231 72:5 
15,000,000.00 
14 92:9: 723 S25 
10,000,000.00 
9,974,,150°00 
25,000,000.00 
24,924,611.11 
50,000,000.00 
49,750,305 56 
30,000,000.00 
29,848 ; 333 233 
15,000,000.00 
14.926 987250 
260,000,000.00 
259), 056.,9'70 524 


15,000,000.00 
V4 3714 28; 5, 
15,000,000.00 
U4, SA 28RD 
15,000,000.00 
V4. 3574. 22/8) 75 
15,000,000.00 
4S aoe, 208d 325 
30,000,000.00 
29., 798 437.50, 
18,000,000.00 
17. 79'63:,-453°7 2510 
10,000,000.00 
10,062,500.00 
25,000,000.00 
215) 10:89) {843.275 
25,000,000.00 
25; ald p32: 82s 
25,000,000.00 
25,105, 468:.75 


448 7 


MARKET VALUE 
MARKET PRICE 
14,981,944.44 
99.87962962963 
9:,/9'8:4 887 ..3'0 
99.84887295082 
24 ;,96:2);,218 . 24 
99.84887295082 
49,924,436.48 
99.84887295082 
14,977 7251.584 
99.84834558824 
U4 OTT 2511 B84 
99.84834558824 
9,984,834.56 
99.84834558824 
24,954,375.00 
99.81750000000 
49° 8577 76014 217 
99 -75520833333 
2:9) 78'S 73420 
99.50578034682 
14,925,867.05 
99.50578034682 
25:9 , 410'25,7410'5*. 02 
99.77015600000 


5) ; ET 8725.0 
100.7812500000 
BLES phan Ls bay Pe 2 od fps) 
100.7812500000 
5 7 deal e7 Ba 5:0 
100.7812500000 
a Uy Pd Gal Uy frac Kits 17 as 10) 
100.7812500000 
3'0:,°2:'3'4, 7357:5)..0/0 
100.7812500000 
18,140,625.00 
100.7812500000 
10,078,125.00 
100.7812500000 
2595732) 5:0 
100.7812500000 
270) 75915132 -15,0 
100.7812500000 
21D), 29'5),-3 2) 1510 
100.7812500000 


RUN: 


12/02/03 


PAGE: 1 
00:05:56 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


2,856 225 
SUNGARD 
3:3, 269.245 
SUNGARD 
27,968.75 
SUNGARD 
6; LUT Soe 
SUNGARD 
43 7 L3 £25 
SUNGARD 
43 13 22/5 
SUNGARD 
8,616.67 
SUNGARD 
28,750.00 
SUNGARD 
TP -SSBi33 
SUNGARD 
9), 166.67 
SUNGARD 
2,475.00 
SUNGARD 


209,103.26 
SUNGARD 
20'9;, 103526 
SUNGARD 
20:9),-1203"5216 
SUNGARD 

¢ 2:0:9),-2'03: 726 


SUNGARD . 


418,206.52 
SUNGARD 
25017°9:23' 91. 
SUNGARD 
13 '9., 4:02) a7 
SUNGARD 
348,505.43 
SUNGARD 
348,505.43 
SUNGARD 
348,505.43 
SUNGARD 


Aire Olesen. 


“02 


=o), 415 27%,4.0 
4,889.34 


2), 0'6:7'. 89 


17 OL 3:89 


9,465.28 


PAZ S'S Br 5 


142°, 968 .7'5 


142,968 215 


785), 156'..25 


435,937.50 


AY A rae ts of (oy 0) 


i577,62'5% 010 


105,468.75 


83179845357 
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PTMKT) 
NVEST DESCRIPTION 
UMBER PURCHASE MATURITY DATE 
38807 T NOTE (100.14) 
05/01/01 02/15/04 
37949 T NOTE (99.17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
38275 T NOTE (99.22) 
05/10/00 05/15/04 
38276 T NOTE (99.22) 
05/10/00 05/15/04 
38810 T NOTE (101.30) 
05/02/01 05/15/04 
39711 T NOTE (99.17) 
06/30/03 06/30/05 
39885 T NOTE (99.19) 
10/31/03 10/31/05 
39886 T NOTE (99.19) 
10/31/03 10/31/05 
39894 T NOTE (99.5) 
11/10/03 10/31/05 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
39819 T NOTE (98.23) 
08/28/03 08/15/08 
UBTOTAL (Inv Type) 
39919 FNMA DISCOUNT NOTES 
11/26/03 12/01/03 
39917 FNMA DISCOUNT NOTES 
11/25/03 12/04/03 
39867 FNMA DISCOUNT NOTES 
10/16/03 01/14/04 
39872 FNMA DISCOUNT NOTES 
10/20/03 01/14/04 
39875 FNMA DISCOUNT NOTES 
10/28/03 01/21/04 
39880 FNMA DISCOUNT NOTES 
10/30/03 01/28/04 
39818 FNMA DISCOUNT NOTES 
08/29/03 02/04/04 
39887 FNMA DISCOUNT NOTES 


Cort Y 7e O UN T ¥ 


MR 


12 TREASURY NOTES 


11/04/03 03/17/04 


DANIEL 


D AL, ¥ 
INVESTMENT INVENTORY WITH MARKET 


OF 


SAN 
4 


FRANC iS: €C.0 


15 = § 5 4 = 4 


VALUE 


4 


INVESTMENTS OUTSTANDING AS OF 11/30/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128275A6 19 
40 

9128275F5 19 
45 

9128275F5 19 
45 

9128275F5 19 
87 

9128275F5 19 
89 

9128275F5 go 
40 

9128275F5 19 
40 

912828BC3 19 
43 

912828BN9 19 
45 

912828BN9 ake) 
40 

912828BN9 19 
43 

9128277F3 19 
87 

912828BG4 19 
43 

22.58% 
313588PY5 19 
40 

313588QB4 19 
40 

313588RU1 19 
42 

313588RU1 alts) 
42 

313588SB2 19 
40 

313588SJ5 19 
89 

313588SR7 abe) 
42 

313588UK9 19 
40 


(M) 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


YTM TR 


5.2500 
6.7885 
542910.0 
62.793 li 
53.2500 
6.7885 
5.2500 
6.7885 
Sazoi0i0 
4.5642 
1.14250 
1.3634 
1.6250 
1.8328 
1.6250 
1.8328 
1.6250 
2.0759 
3.5000 
4.5592 
3.2500 
31.5334 


4.1590 


120727 
1. 0:7'S'0 
DO 3] soi, 
1. <07:5,0 
1.0779 
1.1100 
1.2055 
1.0900 
1.0944 


PAR/SHARES 
BOOK 
25,000,000.00 
25, 107',421:.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467, 187.50 
10,000,000.00 
9,465;625...00 
10,000,000.00 
9, 4671, 28:7. 50 
20,000,000.00 
18, 93:43:75.5. 0:0 
50,000,000.00 
50,960, 937:50 
35,000,000.00 
34,835,937.50 
15,000,000.00 
14,939 ,062.50 
15,000,000.00 
14,939,062.50 
10,000,000.00 
91, 917 7, 7AS ob 4 
50,000,000.00 
47,867,187.50 
20,000,000.00 
1S), 7667 TL 916 
483,000,000.00 
ATS; 1605 3:95.04 


50,000,000.00 
49,993,402.78 
25,000,000.00 
24,994,062.50 
30,000,000.00 
29, 921,250.00 
35,000,000.00 
3.45, 9110, /5:3/6). aed 
46,000,000.00 
45,883,243.06 
35,000,000.00 
31455 910'5;,:9377.510 
10,000,000.00 
979 507193751010 
50,000,000.00 
4957977713 8)..8:9 


48 7 


MARKET VALUE 
MARKET PRICE 
257195; 322..50 
100.7812500000 
20;,.381,250.,00 
101.9062500000 
10,190,625.00 
101.9062500000 
10,190, 625..00 
101.9062500000 
10 5.-29:07:62'5:,00 
101.9062500000 
20,381,250.00 
101.9062500000 
50), 9153, 22515010 
101.9062500000 
34,660,937.50 
99.03125000000 
14,896,875.00 
99.31250000000 
14,896,875.00 
99.31250000000 
9, 931,250.00 
99.31250000000 
5173:90),625°00 
102.7812500000 
19,968,750.00 
99.84375000000 
AB T7135), 9357 3 50 
100.9805250000 


50,000,000.00 
100.0000000000 
24,996 7:354 21:7 
99.98541666667 
295-9357 833533 
99° 7861120707 1a 
3147, 92:5 7,13:8:4819 
99% 78604 FI 
455-8:8:5:7:958) 13:3 
9975208333333 
34,901,319.44 
99.71805555556 

9,968,222.22 
99.68222222222 
SOR IS6PIS BS 3 
99.47391666667 


RUN: 


12/02/03 


PAGE: 2 
00:05:56 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


348,505.43 
SUNGARD 
46,153.85 
SUNGARD 
2:3), 076% 9:2 
SUNGARD 
237,016 592 
SUNGARD 
2:34 0516.5 9'2 
SUNGARD 
46,153.85 
SUNGARD 
115 7.3:8'455-62 
SUNGARD 
1645775582 
SUNGARD 
207,158.93 
SUNGARD 
20, 758:.:93 
SUNGARD 
13783'9:.29 
SUNGARD 
76,923.08 
SUNGARD 
190, 760:..8°7 
SUNGARD 


6: 9922 
SUNGARD 
Me 37 9 583'3 
SUNGARD 
40,250.00 
SUNGARD 
43, 692267. 
SUNGARD 
46,702.78 
SUNGARD 
33,444.44 
SUNGARD 
287983233 
SUNGARD 
40,875.00 
SUNGARD 


87,890.62 


875,000.00 


123),43:°7 25:0 


725,000.00 


1234430 550 


446,875.00 


= Ao 2 510. 


t 


175,000.00 


= 42. BT 250 


=42 7.18750 
77 968:. 7-5 


523), 43:7 .50 


225,000.00 


270,156.24 
216 Ty BDO 


-00 


-1,666.66 


=2:51, 6166) .56'7 


-29,088.89 


= 4:3, 98'7:. 5a 


=3'8,,062. 50 


=1 736 .ad! 


=1/01:,, 055.516 
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DtAL Ley 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
4 


ER AcNsC LS: C70 


Omnis mi ne 


a 


INVESTMENTS OUTSTANDING AS OF 11/30/03 
MAJOR SORT KEY IS ICC# 


MR DwAUN @ Eh 
PTMKT) 
NVEST DESCRIPTION CUSIP BANK 
UMBER PURCHASE MATURITY DATE BROK 
39888 FNMA DISCOUNT NOTES 313588UK9 19 
11/04/03 03/17/04 40 
39904 FNMA DISCOUNT NOTES 313588US2 19 
11/18/03 03/24/04 42 
39871 FNMA DISCOUNT NOTES 313588VG7 19 
10/17/03 04/07/04 42 
39835 FNMA DISCOUNT NOTES 313588WD3 19 
09/26/03 04/28/04 40 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 18.04% 
39913 FEDERAL HOME LOAN DISC NOTES 313384PZ6 19 
Li /22/03° 12/02/03 40 
39843 FEDERAL HOME LOAN DISC NOTES 313384QP7 19 
10/08/03 12/16/03 42 
39866 FEDERAL HOME LOAN DISC NOTES 313384RP6 19 
10/15/03 01/09/04 40 
39907 FEDERAL HOME LOAN DISC NOTES 313384SD2 19 
11/18/03 01/23/04 40 
39881 FEDERAL HOME LOAN DISC NOTES 313384SL4 19 
10/31/03 01/30/04 42 
39834 FEDERAL HOME LOAN DISC NOTES 313384UC1 19 
09/11/03 03/10/04 42 
39877 FEDERAL HOME LOAN DISC NOTES 313396XB4 19 
10/29/03 05/20/04 87 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 10.63% 
39785 FMC DISCOUNT NOTES 313396PZ0 19 
08/13/03 12/02/03 42 
39844 FMC DISCOUNT NOTES 313396PZ0 19 
10/08/03 12/02/03 42 
39806 FMC DISCOUNT NOTES 313396SA2 19 
08/21/03 01/20/04 42 
39891 FMC DISCOUNT NOTES 313396SS3 19 
11/06/03 02/05/04 40 
39895 FMC DISCOUNT NOTES 313396SS3 19 
11/13/03 02/05/04 40 
39807 FMC DISCOUNT NOTES 313396TA1 19 
08/21/03 02/13/04 42 
39908 FMC DISCOUNT NOTES 313396TG8 19 
11/18/03 02/19/04 42 
39909 FMC DISCOUNT NOTES 3133 96UH4 19 
11/18/03 03/15/04 42 


(M) 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


L035 


1.0679 
1.0800 
1.0838 


PAR/SHARES 
BOOK 
20,000,000.00 
19 928); 85'5:. 56 
50,000,000.00 
49, 814 2:63; (8:9 
10,000,000.00 
DIAG (LTT 78 
30,000,000.00 
29,804,708.33 
391,000,000.00 
3:89 .,°83'7 ,551..4:0 


30,000,000.00 
29,991,200.00 
15,000,000.00 
14 974,537.50 
50,000,000.00 
49,875,777.78 
50,000,000.00 
49,907,416.67 
25,000,000.00 
24,933,329.86 
45,000,000.00 
44,759,043.75 
15,000,000.00 
14,904,800.00 
230,000,000.00 
229,343,105.56 


40,000,000.00 
3'9,,78'6:8' 7,033 533 
15,000,000.00 
14/9716, , 73:9).:58 
50,000,000.00 
AOR GIAA, AAA. (AL 
25,000,000.00 
24;,93:2',69'7 92 
28,000,000.00 
27,929, 766..167 
50,000,000.00 
49), 713°3),.5 559.1516 
20,000,000.00 
195, 94'4),/997/5; 1010 
50,000,000.00 
49,823,000.00 


48 7 


MARKET VALUE 
MARKET PRICE 
L9,.3:94 ,183)..3'3 
99.47391666667 
4:9). 71:9%;-7:5.0).0.0 
99.43950000000 
9:, 9316), 7 as 
9:9). 3-67 20111 
29 71 18; 983533 
99.263:27977.778 


389,680,012.48 


99.66240700000 


2.9:,°99'9',, 15.07/00 
99.99716666667 
14779937625 310:0 
99.95750000000 
49,944,750.00 
99.88950000000 
49,924,916.67 
99.84983333333 
24,956,666.67 
99.82666666667 
44,868,750.00 
9.9%..70:833333'3383 
14 ,-923°,.0'5.0).:010 
99.48700000000 
229,610,908.34 
99.83083000000 


39,998,866.67 
99.99716666667 
14. 29/9'9),'537'5,.0'0 
99.99716666667 
BO 9'2:9% 66.1677 
99%. 858333333313 
24,5952), 1333133 
9'9:-:8:0:93)33333'33 
217 IAG OLS. 3:3 
99.80933333333 
4:97, Si Si wlilede Sled: 
99.78622222222 
LD OSS ye) id..GH8 
99.76888888889 
49,846,875.00 
99.69375000000 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


16,350.00 
SUNGARD 
159), S972 4i4 
SUNGARD 
14,000.00 
SUNGARD 
59,950. 0.0 
SUNGARD 


8,000.00 
SUNGARD 
22,275.00 
SUNGARD 
67,888.89 
SUNGARD 
18, 23'650 1 
SUNGARD 
22), 72S L 
SUNGARD 
107%, 83h <2'5 
SUNGARD 
15,400.00 
SUNGARD 


130,777.78 
‘« SUNGARD 
22,837.50 
SUNGARD 
151,583.33 
SUNGARD 
18,489.58 
SUNGARD 
15,050.00 
SUNGARD 
154,416.66 
SUNGARD 
7,691.67 
SUNGARD 
19,500.00 
SUNGARD 


-40,42:2)..23 
= 150, ,8/3'3:.,.3:3 
-23,466.67 
=85 , 6:75.00 
90 
=5 151 (166.1, <3 
-50.00 

= 1:87.50 

1, O838.233 
=73:6;9aL 
625.00 

1 4 '8:7'5;.0'0 
2,850.00 
he 6,433.33 
9173) Onl! 
55.516 

=2)510'8 

Sa 223 

da, 445-83 

i, 1 9'6:616 

55, 13'8:.:8'9 

dt, da al 

45, 3575).10'0 
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INVESTMENT INVENTORY WITH MARKET VALUE 


4 


INVESTMENTS OUTSTANDING AS OF 11/30/03 
MAJOR SORT KEY IS ICC# 


MR D AUN) EE i 
PTMKT) 
NVEST DESCRIPTION CUSIP BANK 
JMBER PURCHASE MATURITY DATE BROK 
39889 FMC DISCOUNT NOTES 313396VX8 19 
11/05/03 04/22/04 42 
UBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 14.09% 
39914 BOA CP 0660P0C90 19 
11/24/03 03/09/04 40 
39915 BOA CP 0660P0C90 19 
11/24/03 03/09/04 40 
UBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 3.42% 
39892 WFB CD 94975UM87 19 
11/07/03 12/08/03 40 
39893 WFB CD 94975UM87 19 
11/07/03 12/08/03 40 
39873 BOA CD 06050GAM2 19 
10/23/03 12/29/03 40 
39874 BOA CD 06050GAM2 19 
10/23/03 12/29/03 40 
39882 BOA CD 06050GANO 19 
10/31/03 12/30/03 40 
39883 BOA CD 06050GANO 19 
10/31/03 12/30/03 40 
39884 BOA CD 06050GANO 19 
10/31/03 12/30/03 40 
39896 BOA CD 06050GBB5 19 
11/17/03 03/19/04 40 
39897 BOA CD 06050GBB5 19 
11/17/03 03/19/04 40 
39898 BOA CD 06050GAV2 19 
11/17/03 05/12/04 40 
UBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 19.22% 
39741 PUBLIC TIME DEPOSIT 19 
07/15/03 01/15/04 60 
UBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .00% 


(M) 


(M) 


(M) 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 


YTM TR 


1.0763 
1.0805 


1.0700 
1.0734 
1.0700 
1.0734 


1.0400 
1.0400 
1.0400 
1.0400 
1.0400 
1.0400 
1.0400 
1.0400 
1.0500 
1.0500 
1.0500 
:-10'5'0:0 
1.0500 
1.0500 
1.1000 
1.1000 
1.1000 
1.1000 


T0707 


1.3000 
1.3000 
1.3000 


PAR/SHARES 
BOOK 
27,000,000.00 
26,858,040.00 
305,000,000.00 
3:03:,:840;,919..17 


24,000,000.00 
237.924 73186. 6:7 
50,000,000.00 
49,842,472.22 
74,000,000.00 
73, 766,858.89 


50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
415,000,000.00 
415,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


48 7 


MARKET VALUE 
MARKET PRICE 
26,886,315.00 
99.57894444444 
304,406,633.89 
99.80545400000 


23:,925;:420...0:0 
99.68925000000 
49,844,625.00 
99.68925000000 
73, 770,045...00 
99.68925000000 


4:9), 9:99), 9:92.32 
99.99998464750 
24,999,996 ..1.6 
99.99998464750 
4:9 59:99 29542105 
99.99990810760 
LA IID 986 322 
99.99990810760 
50,000,378.42 
100.0007568441 
50,000,378.42 
100.0007568441 
25:, O10 04-28:9), 24. 
100.0007568441 
4:97-9:98 7,40 0%..2:5 
99.99682050370 
49,998 ,410:325 
99.99682050370 
50,008, 960.80 
100.0179216065 
415,006,656.10 
100.0016040000 


99,870.00 
99.87000000000 
99,870.00 
99.87000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
21,840 ..0:0 
SUNGARD 


4.4993"... 3:3 
SUNGARD 
10,402.78 
SUNGARD 


34,666.67 
SUNGARD 
17 330%33 
SUNGARD 
56,333.33 
SUNGARD 
16,900.00 
SUNGARD 
45,208.33 
SUNGARD 
45,208.33 
SUNGARD 
22,604.17 
SUNGARD 
21,388.89 
SUNGARD 
21,388.89 
‘« SUNGARD 
22,361 11 
SUNGARD 


LES 72 
SUNGARD 
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UNREALIZED GAIN 
UNREALTZED LOSS 


2377530528 
=2; 0:8 


.68 
84 
=4:5,5.9'5 


= 3558 
318.42 


378.42 


L895 20: 


=17;.589:. 7:5 


= 5 8191'S 
8,960.80 


9,906.85 
= 31,200 15 
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COLETEY /8CLOUUr N Tey OF SAN ER A’ N@¢l1-S °C 0 
MR. DIAGN TeEaG DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 
a RUN: 12/02/03 00:05:56 
INVESTMENTS OUTSTANDING AS OF 11/30/03 
MAJOR SORT KEY IS ICC# 


DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
e347 2158100000.00 2159712468.33 67 614,.627...76 2S SO OVE recaS 


GRAND TOTAL 
£28277: 2146705800.17 100.0747170000 -809,340.45 
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RPT) 


39878 
39774 
39870 
39918 
39801 
39804 
39879 
39869 
39826 
39912 
39916 


TOTAL 


38473 
38474 
38476 
38477 
38708 
38718 
38764 
38803 
38805 
38806 
38807 
37949 
38273 
38274 
38275 
38276 
38810 
S97 dal 
39885 
39886 
39894 
39282 
39819 


TOTAL 


39919 
39917 
39867 
39872 
39875 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.18) 

T NOTE (99.11) 

T NOTE (99.26) 

T NOTE (100.21) 

T NOTE (100.12) 

T NOTE (100.14) 

T NOTE (100.14) 

T NOTE (100.14) 

T NOTE (99.17) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (101.30) 

T NOTE (99.17) 

T NOTE (99.19) 

T NOTE (99.19) 

T NOTE (99.5) 

T NOTE (95.24) 

T NOTE (98.23) 

(Inv Type) 

FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 


GL-T Yo (6.0 UsaN =D Y 


MR 


912795PGO 
912795PH8 
912795PH8 
912795PH8 
912795PJ4 
912795PJ4 
912795PJ4 
9127 95PK1 
912795PN5 
912795PZ8 
912795PZ8 


11 TREASURY BILLS 


9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
912827506 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
912828BC3 
912828BN9 
912828BN9 
912828BN9 
9128277F3 
912828BG4 


12 TREASURY NOTES 


313588PY5 
313588QB4 
313588RU1 
313588RU1 
313588SB2 


DANIEL 
INVES TMEN T 


OF Ss 


DALY 


AN 


ERAN. Cr SCO 
aoe = 
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INVENTORY 


INVESTMENTS OUTSTANDING AS; OF 11/30/03 


MAJOR 


SORT KEY 


FUND MATURITY PURCHASE 


NO. 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 


(TICKER) DATE 

01/22/04 10/29/03 
01/29/04 08/05/03 
01/29/04 10/17/03 
01/29/04 11/26/03 
02/05/04 08/20/03 
02/05/04 08/20/03 
02/05/04 10/29/03 
02/12/04 10/17/03 
03/04/04 09/08/03 
05/20/04 11/20/03 
05/20/04 11/25/03 

12207 FE) 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
06/30/05 06/30/03 
10/31/05 10/31/03 
10/31/05 10/31/03 
10/31/05 11/10/03 
11/15/06 05/15/02 
08/15/08 08/28/03 
22.16% (C) 

12/01/03 11/26/03 
12/04/03 11/25/03 
01/14/04 10/16/03 
01/14/04 10/20/03 
01/21/04 10/28/03 


rs TCc# 
SAF/ CUPN 
PURP RATE 
000 .935 
000 1.015 
000 .895 
000 .880 
000 1.005 
000 1.005 
000 .940 
000 .920 
000 1.010 
000 1.000 
000 .990 
.956 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 .1.125 
000 1.625 
000 1.625 
000 1.625 
000 3.500 
000 3.250 
4.159 
000 .950 
000 -950 
000 1.050 
000 1.070 
000 1.075 


448 7 


99% 779 
99)5.5'0'1 
O93). aa 
99.844 
99;.:52'8 
99.528 
9974S 
99.698 
3:9:.501 
99.494 
99.513 


95.828 
95.828 
953.823 
95.547 
99.328 
99.797 
100.625 
100.359 
100.445 
100.422 
100.430 
37 ..53:1 
94.672 
94.656 
94.672 
94.672 
LOA, 922 
99°.532 
99ND IA 
99'..S:94 
993277, 
95.734 
98.834 


99.987 
99.976 
99 5373'8 
99.744 
99.746 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
10,000,000.00 
25,000,000.00 
50,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
25,000,000.00 
50,000,000.00 
30,000,000.00 
15,000,000.00 


15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
35,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
50,000,000.00 
20,000,000.00 


50,000,000.00 
25,000,000.00 
30,000,000.00 
35,000,000.00 
46,000,000.00 


12/02/03 
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BOOK VALUE 


14,.966,,885.42 
9:,,95:0;;/0:95°..83 
24,935,361. 22 
49, 92h 07 38 
14,9295 231.25 
U4 929,231.25 
97974, 150.00 
24,924.61). 04 
49,750,305 ..56 
2:9, 84:8, 333.33 
14,926,987.50 


14,374, 21.8% 75 
14,374,218.75 
14,374,228 .75 
L4;,332;, 03841225 
29,798,437.50 
17, 963), 43:4 250 
10,062,500.00 
25;,08:9;,,84:3'..75 
25, Li, 328:.13 
25,105,468.75 
25, 107, 421..:8:8 
L9.,.5:0:6;-2'5:0..:0.0 
9.4677, 187.50 

9,465,625.00 

9,.46:7, 187 50 
18; 93'45.3°575::00 
507,9607,93:75:50 
34,835, 937.50 
147,793'9), 016.2%. 5:0 
145 93(95/06:2:.,510 
9, 927, 745.54 
47,867,187.50 
UO VSG ied 96 


49,993,402.78 
24,994,062.50 
29,921,250.00 
34, 910,536.22 
45,883,243.06 
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Col Mv C10; U N-Toy 


MR 


313588SJ5 
313588SR7 
313588UK9 
313588UK9 
313588US2 
313588VG7 
313588WD3 


FNMA DISCOUNT NOTES 


DISC 
DISC 
DISC 
DISC 
DISC 
DISC 
DISC 


2222222 


81 COMMERCIAL 


DESCRIPTION 

FNMA DISCOUNT NOTE 
FNMA DISCOUNT NOTE 
FNMA DISCOUNT NOTE 
FNMA DISCOUNT NOTE 
FNMA DISCOUNT NOTE 
FNMA DISCOUNT NOTE 
FNMA DISCOUNT NOTE 
(Inv Type) 41 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
(Inv Type) 

FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
(Inv Type) 

BOA CP 

BOA CP 

(Inv Type) 

WFB CD 

WFB CD 

BOA CD 

BOA CD 

BOA CD 

BOA CD 


313384PZ6 
313384QP7 
313384RP6 
313384SD2 
313384SL4 
313384UC1 
313396XB4 


313396PZ0 
313396PZ0 
313396SA2 
313396SS3 
313396SS3 
313396TA1 
313396TG8 
313396UH4 
313396VX8 


44 FMC DISCOUNT NOTES 


0660POC90 
0660P0C90 


PAPER DISC 


94975UM87 
94975UM87 
06050GAM2 
06050GAM2 
06050GANO 
06050GANO 


DANIEL D 
INVESTMENT 


OF iS) 
ALY 


AN 


FRANCISCO 
ai Se 


57.54 
INVENTORY 


INVESTMENTS OUTSTANDING AS4OF 11/30/03 
MAJOR SORT KEY IS ICC# 


100 
100 
100 
100 
100 
100 
100 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 


100 
100 
100 
100 
100 
100 


MATURITY PURCHASE 
(TICKER) DATE 
01/28/04 10/30/03 
02/04/04 08/29/03 
03/17/04 11/04/03 
03/17/04 11/04/03 
03/24/04 11/18/03 
04/07/04 10/17/03 
04/28/04 09/26/03 
18.16%(C) 
12/02/03 11/21/03 
12/16/03 10/08/03 
01/09/04 10/15/03 
01/23/04 11/18/03 
01/30/04 10/31/03 
03/10/04 09/11/03 
05/20/04 10/29/03 
10.68% (C) 
12/02/03 08/13/03 
12/02/03 10/08/03 
01/20/04 08/21/03 
02/05/04 11/06/03 
02/05/04 11/13/03 
02/13/04 08/21/03 
02/19/04 11/18/03 
03/15/04 11/18/03 
04/22/04 11/05/03 
14.15%(C) 
03/09/04 11/24/03 
03/09/04 11/24/03 
3.44%(C) 
12/08/03 11/07/03 
12/08/03 11/07/03 
12/29/03 10/23/03 
12/29/03 10/23/03 
12/30/03 10/31/03 
12/30/03 10/31/03 


000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 


000 
000 
000 
000 
000 
000 
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448 7 


99). 73: 
99.510 
995594 
99.594 
99.623 
99.462 
99.5349 


99.815 
O99". 713'3 
99.465 


99.670 
99.845 
99.548 
S98 7S 
99.749 
99.467 
D9 s7i2'5 
99.646 
99.474 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


35,000,000.00 
10,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
10,000,000.00 
30,000,000.00 


30,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
45,000,000.00 
15,000,000.00 


40,000,000.00 
15,000,000.00 
50,000,000.00 
25,000,000.00 
28,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
27,000,000.00 


24,000,000.00 
50,000,000.00 


50,000,000.00 
25,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 


12/02/03 


PAGE: 2 
00:05:34 


BOOK VALUE 


34,905,937 .50 
95, 950;,975.:0:0 
49) 79977 1385.89 
19 p9L8 :8:5'5...5:6 
49,811,263 .89 
9, 946,177...78 
29,804, 708.33 


29,991, 200.00 
La, 971, 7(53'7.:50 
497897577775 78 
49,907,416 16:7 
24), (9333; 3'2:9'28:6 
44,759,043 .75 
14,904,800.00 


3'97, 8:68); 03:37. 33) 
14.7976, 73:9..58 
901 14, i 
247,.93'2),,6.9°7 49:2 
2 I295 166i 67 
4'9', 7313), 555 ./5:6 
19), 94:4, 97751100 
49,823,000.00 
26,858,040.00 


23,924,386.67 
49,842,472.22 


50,000,000.00 
25,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
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STOTAL 


39741 


sSTOTAL 


DESCRIPTION 


(Inv Type) 


PUBLIC TIME DEPOSIT 


(Inv Type) 


Car eve Ca OmUmNin toy: OF SAN FRANCISCO 
MR. DANIEL DALY BO OT) Os Oa = 24 4B 
INVESTMENT De Nevis Nat On Ry: RUN: 
INVESTMENTS OUTSTANDING ASsOF 11/30/03 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 

06050GANO 100 12/30/03 10/31/03 000 1.050 1.050 100.000 25,000,000.00 

06050GBB5 100 03/19/04 11/17/03 000 1.100 1.100 100.000 50,000,000.00 

06050GBB5 100 03/19/04 11/17/03 000 1.100 1.100 100.000 50,000,000.00 

06050GAV2 100 05/12/04 11/17/03 000 1.150 1.150 100.000 50,000,000.00 

91 NEGOTIABLE C.D.'S 19.33% (C) 1.071 2:.071, 100.000 415,000,000.00 
100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 

1010 PUBLIC TIME DEPOSIT 00% (C) 1.300 1.300 100.000 100,000.00 


REPORT TOTALS SSssss= SsSeasS= sesaasaa saa eseSolasasssaa= 
ASSETS FIXED 1.735 1:827 99.472 2,158,100, 000.00 


PAGE: 3 


12/02/03 00:05:34 


BOOK VALUE 


25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
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GC iT ¥ / COUN Toy OF SAN FRANCISCO 
MR. DANIEL DALY 415-55 4-448 7 PAGE: 1 
RPT) INVESTMENT INVENTORY RUN: 12/02/03 00:05:34 
INVESTMENTS OUTSTANDING AS OF 11/30/03 
MAJOR SORT KEY IS BANK 


VSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
TOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS BoeSess SS{s2e5= sSeo555 S=SSereeeeesessees= SSeS sss esses aa= 
ASSETS FIXED 1.300 1.300 100.000 100,000.00 100,000.00 
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Gor ty 7 .G70.U Net sy OF SAN FRANC IS ¢€ 0 


MR. DANIEL DALY 415-554-4487 
CTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: a 
11/01/03 TO 11/30/03 RUN: 12/02/03 00:05:24 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
SMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
O. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
7949 T NOTE (99.17) 19 05/15/04 11/15/03 INTR 5.250 -525,000.00 
11/15/03 12/01/03 11/15/03 5.882 525,000.00 
8273 T NOTE (99.22) 19 05/15/04 11/15/03 INTR 5.250 -262,500.00 
11/15/03 12/01/03 11/15/03 6.788 262,500.00 
8274 T NOTE (99.22) 19 05/15/04 11/15/03 INTR 5.250 -262,500.00 
11/15/03 12/01/03 11/15/03 6.793 262,500.00 
8275 T NOTE (99.22) 19 05/15/04 11/15/03 INTR 5.250 -262,500.00 
11/15/03 12/01/03 11/15/03 6.788 262,500.00 
8276 T NOTE (99.22) 19 05/15/04 11/15/03 INTR 5.250 -525,000.00 
11/15/03 12/01/03 11/15/03 6.788 525,000.00 
8810 T NOTE (101.30) 19 05/15/04 11/15/03 INTR 5.250 -1,312,500.00 
11/15/03 12/01/03 11/15/03 4.564 1,312,500.00 
8822 T NOTE (99.16) 19 11/15/03 11/15/03 AMRT 4.250 261,718.75 
12/01/03 11/15/03 4.474 -261,718.75 
40 11/15/03 MAT 4.250 -50,000,000.00 -50,000,000.00 -1,062,500.00 
12/01/03 11/15/03 4.474 51,062,500.00 
8823 T NOTE (99.15) 19 11/15/03 11/15/03 AMRT 4.250 134,765.62 
12/01/03 11/15/03 4.480 -134,765.62 
45 11/15/03 MAT 4.250 -25,000,000.00 -25,000,000.00 -531,250.00 
12/01/03 11/15/03 4.480 25,531,250.00 
8824 T NOTE (99.15) 19 11/15/03 11/15/03 AMRT 4.250 107,812.50 
12/01/03 11/15/03 4.481 -107,812.50 
87 11/15/03 MAT 4.250 -20,000,000.00 -20,000,000.00 -425,000.00 
12/01/03 11/15/03 4.481 20,425,000.00 
8829 T NOTE (99.13) 19 11/15/03 11/15/03 AMRT 4.250 90,234.37 
12/01/03 11/15/03 4.509 -90,234.37 
87 11/15/03 MAT 4.250 -15,000,000.00 -15,000,000.00 -318,750.00 
12/01/03 11/15/03 4.509 £5, 318,750... 06 
8830 T NOTE (99.13) 19 11/15/03 11/15/03 AMRT 4.250 89,062.50 
12/01/03 11/15/03 4.505 -8%, 062.50 
89 11/15/03 MAT 4.250 -15,000,000.00 -15,000,000.00 -318,750.00 
12/01/03 11/15/03 4.505 15,318,750.00 
8831 T NOTE (99.12) 19 11/15/03 11/15/03 AMRT 4.250 96,093.75 
12/01/03 11/15/03 4.526 -96,093.75 
87 11/15/03 MAT 4.250 -15,000,000.00 -15,000,000.00 -318,750.00 
12/01/03 11/15/03 4.526 15,318,750.00 
8832 T NOTE (99.10) 19 11/15/03 11/15/03 AMRT 4.250 140,625.00 
12/01/03 11/15/03 4.553 -140,625.00 
45 11/15/03 MAT 4.250 -20,000,000.00 -20,000,000.00 -425,000.00 
12/01/03 11/15/03 4.553 20,425,000.00 
8841 T NOTE (99.20) 19 11/15/03 11/15/03 AMRT 4.250 60,937.50 
12/01/03 11/15/03 4.426 -60,937.50 
87 11/15/03 MAT 4.250 -15,000,000.00 -15,000,000.00 -318,750.00 


12/01/03 11/15/03 4.426 157 3585 750.2010 
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.CTIVE TRANSACTIONS * 


8843 


9282 


9690 


,9726 


9786 


9808 


9809 


}9811 


59820 


9824 


9825 


}9829 


}9830 


9837 


9840 


9841 


9887 


9888 


/9889 


59890 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.20) 

T NOTE (95.24) 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
WFB CD 
WFB CD 
WFB CD 
FMC DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


G IPL Y / COlU N TY 


MR 
BANK BROK 
CASH DATE 

19 

87 

19 

11/15/03 

19 40 

19 42 

19 87 

19 40 

19 40 

19 40 

19 42 

LS 40 

19 40 

19 87 

19 42 

19 40 

19 87 

19 40 

19 40 

19 40 

19 42 

AY) 40 

40 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


11/15/03 
12/01/03 


12/01/03 
11/15/06 
1,2'401./03 
11/04/03 
12/01/03 
11/14/03 
12/01/03 
11/18/03 
12/01/03 
11/18/03 
12/01/03 
11/18/03 
12/01/03 
11/04/03 
12/01/03 
11/26/03 
12/01/03 
11/26/03 
11/19/03 
11/07/03 
12/01/03 
11/05/03 
12:/'0.15/'03 
11/07/03 
12/01/03 
11/13/03 
12/01/03 
11/06/03 
12/01/03 
01/29/04 
11/19/03 
03/17/04 
11/07/03 
03/17/04 
11/07/03 
04/22/04 
11/07/03 
11/06/03 
11/07/03 


OF AN FRANCISCO 
Da Aceh ey 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
11/01/03 TO 11/30/03 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
11/15/03 AMRT 4.250 94,726.56 
11/15/03 4.414 
11/15/03 MAT 4.250 -25,000,000.00 -25,000,000.00 
11/15/03 4.414 
11/15/03 INTR 3.500 
11/15/03 4.559 . 
11/04/03 MAT 850 -15,000,000.00 -14,953,250.00 
11/04/03 853 
11/14/03 MAT 1.000 -27,000,000.00 -26,904,750.00 
11/14/03 1.004 
11/18/03 MAT 1.050 -40,000,000.00 -39,886, 833.33 
11/18/03 1.053 
11/18/03 MAT 1.050 -50,000,000.00 -50,000,000.00 
11/18/03 1.050 
11/18/03 MAT 1.050 -50,000,000.00 -50,000,000.00 
11/18/03 1.050 
11/04/03 MAT 1.050 -50,000,000.00 -50,000,000.00 
11/04/03 1.050 
11/26/03 MAT 1.060 -35,000,000.00 -34,912,402.78 
11/26/03 1.063 
11/19/03 SALE 1.025 -35,000,000.00 -34,917,288.19 
11/19/03 1, O27 82) 718 
11/07/03 MAT 1.000 -50,000,000.00 -49,912,500.00 
12/07/03 1.002 
11/05/03 MAT 1.030 -50,000,000.00 -49,919,888.89 
11/05/03 1..03'2 
11/07/03 MAT 1.010 -40,000,000.00 -39,934,911.11 
11/07/03 1 .0)1'2 
11/13/03 MAT .840 -30,000,000.00 -29,968,500.00 
11/13/03 .841 
11/06/03 MAT 1.010 -30,000,000.00 -29,970,541.67 
11/06/03 1. OLD 
11/18/03 SALE .920 -30,000,000.00 -29,912,600.00 
11/18/03 .923 87,400.00 
11/04/03 PURC 1.090 50,000,000.00 49,797,138.89 
11/04/03 1.094 -202,861.11 
11/04/03 PURC 1.090 20,000,000.00 19,918,855.56 
11/04/03 1.094 -81,144.44 
11/05/03 PURC 1.120 27,000,000.00 26,858,040.00 
11/05/03 1.126 -141,960.00 
11/05/03 PURC -940 35,000,000.00 34,999,086.11 
11/05/03 940 -913.89 
11/06/03 MAT -940 -35,000,000.00 -34,999,086.11 
11/06/03 940 


12/01/03 


PAGE: 2 
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\CTIVE TRANSACTIONS * 


JSMT 
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s9891 
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39896 


39897 
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39900 


39901 
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3:99 10/3 


39904 


39905 


39906 


DESCRIPTION/POOL# 
MEMO 


FMC DISCOUNT NOTES 
WFB CD 
WFB CD 
T NOTE) (991.5) 

FMC DISCOUNT NOTES 
BOA CD 

BOA CD 


BOA CD 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


FNMA DISCOUNT NOTES 


FARM CREDIT DISCOUNT N 


FARM CREDIT DISCOUNT N 


Cem ely 5/1C OU NAT OF SAN 


M 
BANK BROK 
CASH DATE 
19 40 
a TpLe) 40 
19 40 
19 43 
19 40 
19 40 
19 40 
19 40 
19 87 
40 
1'9 40 
40 
19 45 
45 
1:9 43 
40 
19 89 
40 
a9 42 
19 40 
40 
19 40 


FoR AIN-C © Sc 0 


DANIEL DALY (le a ee ae: Sc Sc en = Jf 
DETAIL TRANSACTION REPORT - FIXED INCOME 
11/01/03 TO 11/30/03 


SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
02/05/04 11/06/03 PURC 1.065 25,000,000.00 24,932,697.92 
11/07/03 11/06/03 1.068 -67,302.08 
12/08/03 11/07/03 PURC 1.040 50,000,000.00 50,000,000.00 
11/07/03 11/07/03 1.040 
12/08/03 11/07/03 PURC 1.040 25,000,000.00 25,000,000.00 
11/07/03 11/07/03 1.040 
10/31/05 11/10/03 PURC 1.625 10,000,000.00 9,917,745.54 
11/13/03 11/10/03 2.076 -82,254.46 
02/05/04 11/13/03 PURC 1.075 28,000,000.00 27,929,766.67 
11/13/03 11/13/03 1.078 -70,233.33 
03/19/04 11/17/03 PURC 1.100 50,000,000.00 50,000,000.00 
11/19/03 11/17/03 1.100 
03/19/04 11/17/03 PURC 1.100 50,000,000.00 50,000,000.00 
11/19/03 11/17/03 1.100 
05/12/04 11/17/03 PURC 1.150 50,000,000.00 50,000,000.00 
11/19/03 11/17/03 1.150 
11/15/08 11/17/03 PURC 3.375 10,000,000.00 9,926,854.40 
11/19/03 11/17/03 3.540 -73,145.60 
11/17/03 SALE 3.375 -10,000,000.00 -9,926,854.40 
11/19/03 11/17/03 3.540 73,145.60 
11/15/08 11/17/03 PURC 3.375 10,000,000.00 9,926,854.40 
11/19/03 11/17/03 3.540 -73,145.60 
11/17/03 SALE 3.375 -10,000,000.00 -9,926,854.40 
11/19/03 11/17/03 3.540 73,145.60 
11/15/08 11/17/03 PURC 3.375 10,000,000.00 9,926,907.70 
11/19/03 11/17/03 3.540 -73,092.30 
11/17/03 SALE 3.375 -10,000,000.00 -9,926,907.70 
11/19/03 11/17/03 3.540 73,092.30 
11/15/08 11/17/03 PURC 3.375 10,000,000.00 9,926,854.40 
11/19/03 11/17/03 3.540 -73,145.60 
11/17/03 SALE 3.375 -10,000,000.00 -9,926,854.40 
11/19/03 11/17/03 3.540 73,145.60 
11/15/08 11/17/03 PURC 3.375 10,000,000.00 9,926,854.40 
1/19/03 22/17/03 3.540 -73,145.60 
11/17/03 SALE 3.375 -10,000,000.00 -9,926,854.40 
VAG / 9) 03 48/07/03: 3.540 73,145.60 
03/24/04 11/18/03 PURC 1.070 50,000,000.00 49,811,263.89 
11/19/03 11/18/03 10:74 -188,736.11 
11/24/03 11/18/03 PURC -940 50,000,000.00 49,992,166.67 
11/19/03 11/18/03 940 -7,833.33 
11/24/03 MAT -940 -50,000,000.00 -49,992,166.67 
12/01/03 11/24/03 .940 
11/24/03 11/18/03 PURC -940 25,000,000.00 24,996,083.33 
11/19/03 11/18/03 .940 -3,916.67 


PAGE: 3 
RUN: 12/02/03 00:05:24 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=7 1033 233 


SETTLEMENT 


= 247/932), O97, 


-50,000,000. 


-25,000,000 


#9917, ,745 


= 27 929), 166 
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9907 


9908 


9909 


9910 


9:94" 


9912 


9913 


9914 


9975 


9916 


990177 


9918 


9919 


DESCRIPTION/POOL# 
MEMO 


FARM CREDIT DISCOUNT N 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 


TREASURY NOTES 


TREASURY NOTES 


TREASURY BILLS 

FEDERAL HOME LOAN DISC 
BOA CP 

BOA CP 

TREASURY BILLS 

FNMA DISCOUNT NOTES 
TREASURY BILLS 


FNMA DISCOUNT NOTES 


Gor Ly +/2 CG Or Us NT ¥. 


MR 
BANK BROK 
CASH DATE 

Lg 40 

ay) 40 

1:9 42 

ae) 42 

ale} 40 

40 

19 40 

40 

19 40 

ake) 40 

a9) 40 

19 40 

19 43 

19 40 

19 43 

19 40 


F SAN FRANCISCO 
DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
LT/OL 03" ‘TO:  114/3'0:/'03 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
11/24/03 11/24/03 MAT .940 -25,000,000.00 -24,996,083.33 
12/01/03 11/24/03 .940 
01/23/04 11/18/03 PURC 1.010 50,000,000.00 49,907,416.67 
11/19/03 11/18/03 T2012 -92,583.33 
02/19/04 11/18/03 PURC 1.065 20,000,000.00 19,944,975.00 
11/19/03 11/18/03 1.068 -55,025.00 
03/15/04 11/18/03 PURC 1.080 50,000,000.00 49,823,000.00 
11/19/03 11/18/03 1.084 -177,000.00- 
11/15/08 11/19/03 PURC 3.375 50,000,000.00 50,420,887.71 
11/19/03 11/19/03 3.199 420,887.71 

11/19/03 SALE 3.375 -50,000,000.00 -50,420,887.71 
11/19/03 11/19/03 3.199 -420,887.71 
10/15/08 11/19/03 PURC 3.125 10,000,000.00 10,018,165.13 
11/19/03 11/19/03 3.151 18,165.13 

11/19/03 SALE 3.125 -10,000,000.00 -10,018,165.13 
11/19/03 11/19/03 3.151 -18,165.13 
05/20/04 11/20/03 PURC 1.000 30,000,000.00 29,848,333.33 
11/20/03 11/20/03 1.005 -151,666.67 
12/02/03 11/21/03 PURC -960 30,000,000.00 29,991,200.00 
11/25/03 11/21/03 .960 -8,800.00 
03/09/04 11/24/03 PURC 1.070 24,000,000.00 23,924,386.67 
11/25/03 11/24/03 120973 -75,613.33 
03/09/04 11/24/03 PURC 1.070 50,000,000.00 49,842,472.22 
11/25/03 11/24/03 1.073 -157,527.78 
05/20/04 11/25/03 PURC -990 15,000,000.00 14,926,987.50 
11/25/03 11/25/03 .995 -73,012.50 
12/04/03 11/25/03 PURC -950 25,000,000.00 24,994,062.50 
11/25/03 11/25/03 -950 -5,937.50 
01/29/04 11/26/03 PURC -880 50,000,000.00 49,921,777.78 
11/26/03 11/26/03 .881 =78, 222222 
12/01/03 11/26/03 PURC -950 50,000,000.00 49,993,402.78 
11/26/03 11/26/03 .950 -6,597.22 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=3),: 916.167 


12/02/03 


PAGE: 4 
00:05:24 


(GAIN) /LOSS 
SETTLEMENT 
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223.924, 3316367 
-49,842,472.22 
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ACTIVE TRANSACTIONS 


PAR 


PE/ WEIGHTED 


N# 


RE 


LE 


rR 


YIELD 


26469 


S372 


L897 


4.481 


PAR VALUE 


1049000000.00 


-175000000.00 


-777000000.00 


* 


Cor Tuy 76 OcU Nap ¥ OF SAN "FRANCISCO 
MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
14/01/03). TO) V21./39'0:/03 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


1047344237.17 =1,655, 762..83 

-174903266.33 96,733.67 ~107,, 93:6 212 
-4,025,000.00 

-776350913.89 -5,268,044.45 


1,075, 976:..55 =1 70'75;, 97655 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
. SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


January 8, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past six months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 27,445,684 Earned Interest Yield 
Total Net Earnings $ 23,814,720 Pooled Funds 2.216% 
Average Age of Portfolio 124 Days All Funds 2.216% 


Total cost of the securities on hand December 31, 2003 was $2,286,841,375 with a market value of 
$2,300,446,583 plus fixed assets accrued earnings of $5,049,763. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of December 31, 2003. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of December 2003, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on December 31, 2003. . 

4. General journal detailing purchases, sales, and interest activities during the month of December 2003. 


Treasurer JAN - 9 2004 


Enc. 
ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIll Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., G. Kozitza 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


SAN FRANCISCO 
PUBLIC LIBRARY 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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JTAL INCOME RECEIVED IN THIS PERIOD: 
ITAL NET EARNINGS THIS PERIOD: 

JERAGE DAILY PORTFOLIO BALANCE: 

\.RNED INCOME YIELD THIS PERIOD: 

YD OF PERIOD PORTFOLIO BALANCE: 

JRRENT AMORTIZED BOOK VALUE: 

SIGHTED AVERAGE YIELD AT END OF PERIOD: 
,IGHTED AVERAGE DAYS TO MATURITY: 
SIGHTED AVERAGE DAYS TO CALL: 


iT PORTFOLIO YIELD, 365-DAY BASIS: 


P°O RTF OO Lz 0 


FUND: 


ASSETS 
2, 159,360.24 
3,943,339.95 
2,287,607, 304.29 
2.030 
2,286,741,375.06 
2,291, 597,357.57 
1.769 


124.04 


124.04 


100 


GOV'T SECURITIES 


SAN 
415 


LIABILITIES 


.000 


-000 


=0:0 


.00 


RR AN CLS CO 


5 54 - 4 4 8 7 


SoD A Ch Sras “het Cas 
12/01/03 THROUGH 12/31/03 


POOLED FUNDS 


ASSETS 


Liiso5 


100,000.00 


2318 


100,000.00 


100,000.00 


1.318 


15.00 


15.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: al 
01/02/04 09:34:55 
TOTAL 


2,159,360.24 
3,943,451.90 
2,287.70 7 304 229 
25030 
2,286,841,375.06 
2,291,697,357.57 
1.769 
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SUMMARY DESCRIPTION 


12 


41 


43 


44 


81 


911! 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANTEL DALY Ae Sie 
INVESTMENT INVENT O 


57/54. — 


R ¥ 


INVESTMENTS OUTSTANDING AS OF 12/31/03 


MAJOR SORT KEY IS ICC# 


CUPN 
RATE 

15.70% (C) .910 
18 .20%(C) 4.528 
21.40% (C) 1.068 
8.06% (C) 1.046 
11.98%(C) 1.078 
3.23%(C) 1.070 
21... 43°S:°0C) 1.081 

. 00% (C) 1.300 
REPORT TOTALS ===== 
ASSETS FIXED 1.675 


10:50 


1. O82 


448 7 


98.399 


99.685 


99.665 


99-621 


99.685 


100.000 


100.000 


“RUN: 


PAR VALUE 
SHARES 


360,000,000.00 
423,000,000.00 
491,000,000.00 
185,000,000.00 
275,000,000.00 

74,000,000.00 


490,000,000.00 


PAGE: 1 
01/03/04 00:03:54 


BOOK VALUE 


31587, 98 :0),.3:03'54.7 
416;:229;,,071..9'7 
489,454,257 41 
184,380,368.06 
21379305521 5216 

73,766,858 -89 
490,000,000.00 
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INVEST 
NUMBER 


Ct Df Ye; (coo UV NePrey 


M R 


DESCRIPTION 
PURCHASE MATURITY DATE 
TREASURY BILLS 
12/30/03 01/02/04 


39878 TREASURY BILLS 
10/29/03 01/22/04 
39774 TREASURY BILLS 
08/05/03 01/29/04 
39870 TREASURY BILLS 
10/17/03 01/29/04 
39918 TREASURY BILLS 
11/26/03 01/29/04 
39801 TREASURY BILLS 
08/20/03 02/05/04 
39804 TREASURY BILLS 
08/20/03 02/05/04 
39879 TREASURY BILLS 
10/29/03 02/05/04 
39869 TREASURY BILLS 
10/17/03 02/12/04 
39937 TREASURY BILLS 
12/12/03 02/12/04 
39826 TREASURY BILLS 
09/08/03 03/04/04 
39912 TREASURY BILLS 
11/20/03 05/20/04 
39916 TREASURY BILLS 
11/25/03 05/20/04 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
38473 T NOTE (95.27) 
08/15/00 02/15/04 
38474 T NOTE (95.27) 
08/15/00 02/15/04 
38476 T NOTE (95.27) 
08/15/00 02/15/04 
38477 T NOTE (95.18) 
08/15/00 02/15/04 
38718 T NOTE (99.26) 
02/23/01 02/15/04 
38764 T NOTE (100.21) 
03/29/01 02/15/04 
38803 T NOTE (100.12) 
04/17/01 02/15/04 
38805 T NOTE (100.14) 


05/01/01 02/15/04 


DANIEL 


OF 


DA. Le 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
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INVESTMENTS OUTSTANDING AS OF 12/31/03 


MAJOR SORT 


CUSIP BANK 
BROK 

912795PD7 ne) 
40 

912795PGO Lg 
43) 

912795PH8 1S) 
40 

912795PH8 dS) 
40 

912795PH8 19 
43 

912795PJ4 19 
40 

912795PJ4 abe) 
40 

912795PJ4 19 
45 

9127-95 PKL 1:9 
40 

912795PK1 19 
40 

912795PN5 19. 
40 

912795PZ8 19 
40 

912795PZ8 19 
43 

15: 1633's 
912827506 ARS) 
40 

9128275A6 409) 
45 

9128275A6 abe) 
89 

9128275A6 A) 
40 

9128275A6 at) 
40 

9128275A6 aly) 
87 

9128275A6 al) 
40 

9128275A6 al) 
89 


(M) 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


KEY IS ICC# 


YTM TR 


1.0098 
1.0050 
1.0098 
- 9400 
~9424 
- 9200 
. 9228 
-8550 
-8563 
1.0100 
1 .OL52 
1.0000 
120,051 


PAR/SHARES 
BOOK 
50,000,000.00 
49 99:6), 958.33 
15,000,000.00 
14,966,885.42 
10,000,000.00 
9,95:0),0'957:8:3 
25,000,000.00 
24:,,93;57,.3:60 dbl 
50,000,000.00 
49.79.2480, VET 308 
15,000,000.00 
14),.9:2;9),23:1.25 
15,000,000.00 
4,929; 231525 
10,000,000.00 
95, 97-4 125:0:0:0) 
25,000,000.00 
24,924, 627 . 11 
50,000,000.00 
49) 92i6.;.3' 75 20:0 
50,000,000.00 
49,750,305.56 
30,000,000.00 
29, 848,,.333:.33 
15,000,000.00 
14,926,987 <50 
360,000,000.00 
3'5.8),:9:8:0), 3/03) .:4;7 


15,000,000.00 
D4 S74), 28S 
15,000,000.00 
4), S74), 2S. 75 
15,000,000.00 
L4, 3°74. ,- 2.058). 77/5 
15,000,000.00 
PA: 3x3i2, 7, OSA. 25 
18,000,000.00 
17. (9'63),.4:3' 75:50 
10,000,000.00 
10,062,500.00 
25,000,000.00 
Zo ,0 B97 843855 
25,000,000.00 
2/5), BLD; 32/8 hs 


O 


448 7 


MARKET VALUE 
MARKET PRICE 
50,000,000.00 
100.0000000000 
L4,, 99.0',,6.2'5...0.0 
99.93750000000 
9, 9:93:,,75.0:. 0:0 
99.93750000000 
247, 984),,3'°7 51.010 
99.93750000000 
49.968 ,750...00 
99.93750000000 
2:4),,98'5:,,93 7). 50 
99.90625000000 
14.985, 93:7.5:0 
99.90625000000 
9: 9910, 62:5::,0,0 
99.90625000000 
24, 95765, /5:6:2:..5.0 
99.90625000000 
4:9,.953., B25-..0:0 
99.90625000000 
4:9 ,,921:,875.. 0:0 
99.84375000000 
29,887,500.00 
99.62500000000 
145, 94:3), 7.50 :20'0 
99.62500000000 
359,582, 812:.50 
99.88411500000 


IS:,,0:65:,,6:2'5:.. 0:0 
100.4375000000 
15;;, 0165), 6:2'5:.:.0:0 
100.4375000000 
15,,065,625.00 
100.4375000000 
15,065,625.00 
100.4375000000 
18,078,750.00 
100.4375000000 
10,043,750.00 
100.4375000000 
25), 380/97) 317/5)2010 
100.4375000000 
25,109,375.00 
100.4375000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
2,027.78 
SUNGARD 
24; ,.93;3,.3:3 
SUNGARD 
42,009.73 
SUNGARD 

AT 23:6. £1. 
SUNGARD 
44,000.00 
SUNGARD 
567,127.50 
SUNGARD 
56); £12. ..5:0 
SUNGARD 
LG: Bs 2a 
SUNGARD 
4'8:,555...516 
SUNGARD 
2:3) 7, 15:0'2:00 
SUNGARD 
16115, 3:1).9),, 454! 
SUNGARD 
35,000.00 
SUNGARD 
15:7, 262..:50 
SUNGARD 


269,123.64 
SUNGARD 
269,123.64 
SUNGARD 
26:95, 12:35:64 
SUNGARD 
2'6:9)7-N23.264 
SUNGARD 
3:2:2:,°94'8 3:7 
SUNGARD 
LS aS 6 
SUNGARD 
448,539.40 
SUNGARD 
448,539.40 
SUNGARD 


01/03/04 


PAGE: 1 
00:04:14 


UNREALIZED GAIN 
UNREALIZED LOSS 


1 :0:1/3;..8;9 


cai brags Gh) Yaa fs) 


1,644.44 


Dedides: US 


255) DU2Z 22. 


5:93). 15 


5:93:75 


=2:3:6 5-1 


3F 3195... 8:3 


3,000.00 


LO, 2'5:07./0:0 


4,166.67 


1,500.00 


+1), 42:9) 8'6 


691,406.25 


691,406.25 


691,406.25 


1335/5934 75 


115,322.50 


= 18), 7/510:.0'0 
19), 53:1..2:5 
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(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38806 T NOTE (100.14) 
05/01/01 02/15/04 
38807 T NOTE (100.14) 
05/01/01 02/15/04 
37949 T NOTE (99.17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
38275 T NOTE (99.22) 
05/10/00 05/15/04 
38276 T NOTE (99.22) 
05/10/00 05/15/04 
38810 T NOTE (101.30) 
05/02/01 05/15/04 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
39819 T NOTE (98.23) 
08/28/03 08/15/08 
39944 T NOTE (99.25) 
12/15/03 12/15/08 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 
39924 FNMA DISCOUNT NOTES 
12/05/03 01/13/04 
39867 FNMA DISCOUNT NOTES 
10/16/03 01/14/04 
39872 FNMA DISCOUNT NOTES 
10/20/03 01/14/04 
39875 FNMA DISCOUNT NOTES 
10/28/03 01/21/04 
39925 FNMA DISCOUNT NOTES 
12/05/03 01/27/04 
39880 FNMA DISCOUNT NOTES 
10/30/03 01/28/04 
39818 FNMA DISCOUNT NOTES 
08/29/03 02/04/04 
39935 FNMA DISCOUNT NOTES 
12/12/03 03/10/04 
39887 FNMA DISCOUNT NOTES 
11/04/03 03/17/04 
39888 FNMA DISCOUNT NOTES 


11/04/03 03/17/04 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/03 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128275A6 9 
45 

9128275A6 9 
40 

9128275F5 19 
45 

9128275F5 a) 
45 

9128275F5 19) 
87 

9L28275F5 1:9 
89 

OT 28: 257525 19) 
40 

9128275F5 19 
40 

9128277F3 19 
87 

912828BG4 19 
43 

912828BT6 19 
99 

18.60% 
313588RT4 Hg 
40 

313588RU1 19 
42 

313588RU1 19 
42 

313588SB2 Lg 
40 

313588SH9 19 
40 

313588SJ5 19 
89 

313588SR7 abe) 
42 

313588UC7 abt) 
40 

313588UK9 KS) 
40 

313588UK9 alts) 
40 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


6.79371 
bin 250.0 
6.7885 
5.2500 
6.7885 
5.2500 
4.5642 
3%.5,0:0/0 
4°55.9:2 
325-010 
35334 
357337-5:0 
3.4243 


4.5283 


1.0300 
£0312 
1.0'5:0'0 
1 052'8 
1027/00 
ONAL? 
dS 0i7'5:0 
LOT. 
1.0300 
1.03316 
1.0750 
OM ELS 
Ls 00 
SS. 
1.0500 
1/0527. 
1.0900 
1.0944 
1.0900 
1.0944 


FRANCISCO 
15 eb Sid = As 14 Bic “7, 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


25,000,000.00 
25,105; 468). 7'5 
25,000,000.00 
25, 107,421 88 
20,000,000.00 
19,506, 250'..00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
9,467,187.50 
20,000,000.00 
18,934,375. 00 
50,000,000.00 
510;,:9'6'0', 93'7'..90 
50,000,000.00 
47,867,187.50 
20,000,000.00 
19%, 7616); 7 d54.7..9'6 
45,000,000.00 
44,898,922.50 
423,000,000.00 
416", 229,072.97 


45,000,000.00 
44,949 ,78:7'.50 
30,000,000.00 
2:97, 9217, 2:510'0'0 
35,000,000.00 
3°45, 920:,53'6...4)1: 
46,000,000.00 
45,883, 243:.06 
25,000,000.00 
24,962,090.28 
35,000,000.00 
3457791055, 93H 50 
10,000,000.00 

9%, 95:0), 9'75550.0 
25,000,000.00 
245-9357 5L0 45.17 
50,000,000.00 
AON ile 3s B89) 
20,000,000.00 
ASR SSS a HS yy Ss} 


25,109,375.00 
100.4375000000 
25,109,375.00 
100.4375000000 
20,312,500.00 
101.5625000000 
10,156,250.00 
101.5625000000 
10,156,250.00 
101.5625000000 
10,156,250.00 
101.5625000000 
20,312,500.00 
101.5625000000 
50,781,250.00 
101.5625000000 
51,687,500.00 
103.3750000000 
20,125,000.00 
100.6250000000 
45,309,375.00 
100.6875000000 
427,819,375.00 
101.1393320000 


4A ONS) 7.3 D:0%s,.0'0 
99.94166666667 
2:97, 9184. ;04,1677 
99°. 936805555516 
3:4°,-9°7'7, BB Ir.9'4 
99.93680555556 
457.9557 277778 
99. 90277770718 
24,968,402.78 
ns Be Tass say ee Ho 6 Ba bs ea a 
34,954,062.50 
99.86875000000 

OF, 9885, 45725. 2:2 
99.83472222222 
24,915,666.67 
99.66266666667 
419) Ora 222 222 
99.62844444444 
197, 92'5),,68'8 ..89 
99.62844444444 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
448,539.40 
SUNGARD 
448,539.40 
SUNGARD 
135,576 «92 
SUNGARD 
67,788.46 
SUNGARD 
67,788.46 
SUNGARD 
67,788.46 
SUNGARD 
3157 S762. 9:2 
SUNGARD 
338,942.31 
SUNGARD 
225,961.54 
SUNGARD 
245:,/54'6:5.3 1: 
SUNGARD 
10%, S43) 203 
SUNGARD 


34°, 762.50 
SUNGARD 
Gy 315,010 
SUNGARD 
Ta 94 0Ne28 
SUNGARD 
89,284.72 
SUNGARD 
197, 32510 
SUNGARD 
65°, 843.75 
SUNGARD 
387-54 1657 
SUNGARD 
MAT OSes 
SUNGARD 
87,805.56 
SUNGARD 
35), L222. 22 
SUNGARD 


01/03/04 


PAGE: 2 
00:04:14 


UNREALIZED GAIN 
UNREALIZED LOSS 


317 9.0'6...2'5 


1, 953.12 


806,250.00 


689,062.50 


690,625.00 


689,062.50 


37:85; 2:2'5 010 


179),.68 7650 
820:,.3412).:5:0 


381,250.00 


410,452.50 


813), '65'5:.°62 
= 20:0) 73910563 


-10,800.00 


14, O18S% 3S 


=81, 5947745 


=2577,.250°..0'0 


-13,000.00 
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VENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/03 
MAJOR SORT KEY IS ICC# 


=z 


(M) 


MR DANIEL 
INVESTMENT TI 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
39955 FNMA DISCOUNT NOTES 313588UK9 19 
12/23/03 03/17/04 40 
39904 FNMA DISCOUNT NOTES 313588US2 19 
11/18/03 03/24/04 42 
39921 FNMA DISCOUNT NOTES 313588VA0 19 
12/04/03 04/01/04 42 
39871 FNMA DISCOUNT NOTES 313588VG7 19 
10/17/03 04/07/04 42 
39835 FNMA DISCOUNT NOTES 313588WD3 19 
09/26/03 04/28/04 40 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 21.29% 
39866 FEDERAL HOME LOAN DISC NOTES 313384RP6 19 
10/15/03 01/09/04 40 
39907 FEDERAL HOME LOAN DISC NOTES 313384SD2 19 
11/18/03 01/23/04 40 
39881 FEDERAL HOME LOAN DISC NOTES 313384SL4 19 
10/31/03 01/30/04 42 
39834 FEDERAL HOME LOAN DISC NOTES 313384UC1 19 
09/11/03 03/10/04 42 
39877 FEDERAL HOME LOAN DISC NOTES 313396XB4 19 
10/29/03 05/20/04 87 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 8.03% 
39806 FMC DISCOUNT NOTES 313396SA2 19 
08/21/03 01/20/04 42 
39891 FMC DISCOUNT NOTES 313396SS3 19 
11/06/03 02/05/04 40 
39895 FMC DISCOUNT NOTES 313396SS3 19 
11/13/03 02/05/04 40 
39807 FMC DISCOUNT NOTES 313396TA1 19 
08/21/03 02/13/04 42 
39908 FMC DISCOUNT NOTES 313396TG8 19 
11/18/03 02/19/04 42 
39936 FMC DISCOUNT NOTES 313396UD3 19 
12/12/03 03/11/04 40 
39909 FMC DISCOUNT NOTES 313396UH4 19 
11/18/03 03/15/04 42 
39889 FMC DISCOUNT NOTES 313396VX8 19 
11/05/03 04/22/04 42 

SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 11.94% (M) 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


YTM TR 


1.0782 
1.0824 


0 


448 7 


PAR/ SHARES 
BOOK 
40,000,000.00 
39,901,305.56 
50,000,000.00 
49,811,263.89 
40,000,000.00 
39,855,877.78 
10,000,000.00 
9,946,177.78 
30,000,000.00 
29,804,708.33 
491,000,000.00 
489,454,251.41 
50,000,000.00 
49,875,777.78 
50,000,000.00 
49,907,416.67 
25,000,000.00 
24,933,329.86 
45,000,000.00 
44,759,043.75 
15,000,000.00 
14,904,800.00 
185,000,000.00 
184,380,368.06 
50,000,000.00 
49) 37-74, sale. Va 
25,000,000.00 
24,932,697.92 
28,000,000.00 
27,929,766.67 
50,000,000.00 
49, 733,555.56 
20,000,000.00 
19,944,975.00 
25,000,000.00 
24,934,375.00 
50,000,000.00 
49,823,000.00 
27,000,000.00 
26,858,040.00 
275,000,000.00 


2:73), 9307-520) 216 


MARKET VALUE 

MARKET PRICE 
39; 8517377278 
99.62844444444 
49,7955, 111.441 
99).5:9422222222 
3°97.82:1 7,033) ..3'3 
9:9°/5'5:2'5:8'3:3:33:33 

9.,/952,,3:08'.33 
99°. 5:2:3'0'8:3 331333 
2.938215, 95107010 
99 541.98:3'33':3:3:3'3 
489,697; 247-22 
99.73467400000 


49,988,888.89 
OG ETT TATE 
49,969,444.44 
99.93888888889 
2147 9°79), 8645, 41 
99.91944444444 
44,912,025.00 
99.80450000000 
14 7.93'8-,166:5'6-7 
INSIST TATE TB 
184 5.57:8:8.; 3:86.01 
99.88561400000 


AN O73 0 Glee el) 
99.94722222222 
24,975,694.44 
99°.902777777-78 
Zi Dil Dine: LO 
99: IOLA TATE 
49,9410), 20572578 
99.88055555556 
19); 9725 UTA S 
99.86388888889 
24,950,416.67 
99.80166666667 
49,895), 166:16'7 
391 9033333 333 
26,912,640.00 
99.67644444444 
21/47, S93) 3. Oe eS 
99.85213200000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
10,450.00 
SUNGARD 
65,388.89 
SUNGARD 

Hee Poe> Hel Er 
SUNGARD 
23,644.44 
SUNGARD 

88, 108:.33 
SUNGARD 


112,666.66 
SUNGARD 
GAs, V2 2eeri2: 
SUNGARD 
45) ,-4:23:5/611. 
SUNGARD 
149,100.00 
SUNGARD 
29,866.67 
SUNGARD 


L197, 6525.78 
SUNGARD 
41,416.66 
SUNGARD 
40,969.44 
SUNGARD 
201,347.22 
SUNGARD 
26,033.33 
SUNGARD 
ay S83%.33. 
SUNGARD 
66,000.00 
SUNGARD 
47,880.00 
SUNGARD 


01/03/04 


PAGE: } 
00:04:14 


UNREALIZED GAIN 
UNREALIZED LOSS 


-6.0,377.78 

=71'9); DA Od 

=-68 7,755.56 

SH 7k Sar 8i9 
-66,866.66 
99 
= 507, 078.49 
444.45 

305.55 

1,107.64 
35,881. 2'5 
3,500.00 

be 9,238.89 
1 BAe 

1, 5792816 
2,041.67 
57,.3'75:10.0 

1, T6945 

14 Si8 34 
6,166.67 
6,720.00 

ee 26,958.21 
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Gul LY /sCs Oc UNG TY: OF SAN FRANCISCO 


R. DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE “ PAGE: 4 
(RPTMKT) RUN: 01/03/04 00:04:14 
INVESTMENTS OUTSTANDING AS OF 12/31/03 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 39914 BOA CP 0660POC90 19 100 1.0700 24,000,000.00 237.951; 493333 27,106.67 
11/24/03 03/09/04 40 000 1.0734 23,924,386.67 99.79788888889 SUNGARD =i. O41. 
A 39915 BOA CP 0660POC90 19 100 1.0700 50,000,000.00 49,898,944.44 56,472.22 
11/24/03 03/09/04 40 000 1.0734 49,842,472.22 99.79788888889 SUNGARD .00 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 3.21% (M) 1.0700 74,000,000.00 73,,850,,437.77 83,578.89 .00 
1.0734 73,766,858.89 99.79788900000 = 01 
A 39951 WFB CD 94975U4A2 19 100 1.0700 50,000,000.00 4:971999),99 10.39 20,805.56 
12/18/03 01/15/04 40 000 1.0700 50,000,000.00 99.99998278117 SUNGARD -8.61 
A 39952 WFB CD 94975U4A2 19 100 1.0700 50,000,000.00 4979919),.9:9 15 39 20,805.56 
12/18/03 01/15/04 40 000 1.0700 50,000,000.00 99.99998278117 SUNGARD =8).60 
A 39953 WFB CD 94975U4A2 19 100 1.0700 50,000,000.00 49,,999',991.39 20,805.56 
12/18/03 01/15/04 40 000 1.0700 50,000,000.00 99.99998278117 SUNGARD -8.61 
A 39954 WFB CD 94975U4A2 19 100 1.0700 50,000,000.00 4:9:,9'99', 99:1 3:9 20,805.56 
12/18/03 01/15/04 40 000 1.0700 50,000,000.00 99.99998278117 SUNGARD =6.,621 
A 39956 WFB CD 94975U5W3 19 100 1.0600 50,000,000.00 4'9;,9:9'9;,53:9'..23 4,416.67 
12/29/03 02/02/04 40 000 1.0600 50,000,000.00 99.99907846119 SUNGARD -460.77 
A 39957 WFB CD 94975U5W3 19 100 1.0600 50,000,000.00 419; 9:9'9.,53:95:23 4,416.67 
12/29/03 02/02/04 40 000 1.0600 50,000,000.00 99.99907846119 SUNGARD -460.77 
A 39947 WELL CD 94975U32Z8 19 100 1.0500 40,000,000.00 39,998,908.26 1931833. 313 
12/15/03 02/17/04 40 000 1.0500 40,000,000.00 99.99727064943 SUNGARD al) OOM 74 
A 39896 BOA CD 06050GBB5 19 100 1.1000 50,000,000.00 50,003,126.48 68,750.00 3,126.48 
11/17/03 03/19/04 40 000 1.1000 50,000,000.00 100.0062529680 SUNGARD 
A 39897 BOA CD 06050GBB5 19 100 12.1000 50,000,000.00 50,003,126.48 68,750.00 3,126.48 
11/17/03 03/19/04 40 000 1.1000 50,000,000.00 100.0062529680 SUNGARD 
A 39898 BOA CD 06050GAV2 19 100 1.1500 50,000,000.00 50), 010;,757 01 THB TS:..00 TO}, 75:7 0.2 
11/17/03 05/12/04 40 000 1.1500 50,000,000.00 100.0215140215 SUNGARD 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 21.30% (M) 1.0806 490,000,000.00 490,014,962.25 3:24), 263.91 17), 00:9) <9 
1.0806 490,0900,000.00 100.0030540000 =2), 04 772 
A 39741 PUBLIC TIME DEPOSIT 19 100 1.3000 100,000.00 100,000.00* 281.67 0.00 
07/15/03 01/15/04 60 000 1.3000 100,000.00 100.0000000000 BOOK 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 1.3000 100,000.00 100,000.00 281.67 00 
1.3000 100,000.00 100.0000000000 


* MARKET = BOOK LESS PURCHASE INTEREST 
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Gat Ley / Cro cUCNE Diy OF SAN FRANCISCO 


MR. DA Nel EG DA Ly 4115 = 55°94 =-34 456817 
INVESTMENT INVENTORY WITH MARKET VALUE nai PAGE: 5 
RUN: 01/03/04 00:04:14 


(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 12/31/03 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 1.6753 2298100000.00 2300446583.08 7,491,389.95 1189977102 
-710,946.71 


LL. 7oL7 2286841375.06 100.1021100000 


ter 


TW: 


os 


wp 


, 
‘ 
ue 
ia 
i 
a 
if 
n 
a 
a : 


= 


Pe 


(SIRPT) 


INVSMT 
NO. 


PPP PrP PP PP pp yp 
Ww 
\o 
@ 
° 
n= 


SUBTOTAL 


38473 
38474 
38476 
38477 
38718 
38764 
38803 
38805 
38806 
38807 
37949 
3:82°73 
38274 
38275 
38276 
38810 
39282 
39819 
39944 


PrP PrP PP PP PPro pP PPP PY 


SUBTOTAL 


39924 
39867 
39872 
39875 
3:992'5 
39880 
39818 


et a a a de 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


) 
) 
) 
) 
) 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE. (95.18) 
T NOTE (99.26) 
T NOTE (100.21 
T= NOTE (LOO. 12 
T NOTE (100.14 
T NOTE (100.14 
T NOTE (100.14 
T NOTE ‘(99217) 
T NOTE (99.22) 
T NOTE (99.22) 
T= NOTES #(99'.22) 
T NOTE (99,22) 
T NOTE (101.30) 
T NOTE (95.24) 
T NOTE (98.23) 
T NOTE (99.25) 
(Inv Type) 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


NOTES 


Corer Yi 3/-C1OcULN DY 


MR 


912795PD7 
912795PG0 
912795PH8 
912795PH8 
912795PH8 
912795PJd4 
912795P04 
912795PJ4 
91:2795PK1 
912795PK1 
912795PN5 
912795P28 
912795PZ8 


11 TREASURY BILLS 


9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
91282°75F5 
9128275F5 
9128275F5 
9128277F3 
912828BG4 
912828BT6 


12 TREASURY NOTES 


313588RT4 
313588RU1 
313588RU1 
313588SB2 
313588SH9 
313588SJ5 
313588SR7 


DANTIEL 
INVESTMENT 


OF Ss 


DAL Y 


AN 


FoR.A NC I°S. € 0 
cae OR 


55 94 = 


INVENTORY 


INVESTMENTS OUTSTANDING ‘AS OF 12/31/03 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 


MAJOR SORT KEY 
MATURITY PURCHASE 
(TICKER) DATE 
01/02/04 12/30/03 
01/22/04 10/29/03 
01/29/04 08/05/03 
01/29/04 10/17/03 
01/29/04 11/26/03 
02/05/04 08/20/03 
02/05/04 08/20/03 
02/05/04 10/29/03 
02/12/04 10/17/03 
02/12/04" 12/12/03 
03/04/04 09/08/03 
05/20/04 11/20/03 
05/20/04 11/25/03 

15.70% (C) 


02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
11/15/06 05/15/02 
08/15/08 08/28/03 
12/15/08 12/15/03 


18.20%(C) 


01/13/04 12/05/03 
01/14/04 10/16/03 
01/14/04 10/20/03 
01/21/04 10/28/03 
01/27/04 12/05/03 
01/28/04 10/30/03 
02/04/04 08/29/03 


rs ICC# 
SAF/ CUPN 
PURP RATE 
000 . 730 
000 .935 
000 1.015 
000 .895 
000 . 880 
000 1.005 
000 1.005 
000 .940 
000 .920 
000 .855 
000 1.010 
000 1.000 
000 .990 
910 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 3.500 
000 3.250 
000 3.375 
4.528 
000 1.030 
000 1.050 
000 1.070 
000 1.075 
000 1.030 
000 1.075 
000 1.110 


TRDNG 
YIELD 


448 7 


995994 
RAT ae, 
99.5021 
99.741 
99.844 
9:9:.5.2:8 
99'.5:2:8 
99.742 
99.698 
99°,'8'5:3 
99); 5:01. 
99.494 
99°°513 


95.828 
95.828 
9:5:.-8.2'8 
95.5547 
3191/94, 
100.625 
100.359 
100.445 
100.422 
100.430 
97532 
94.3672 
94.656 
94.672 
94°.:6:72 
OA. 92:2 
95734 
98.834 
99S TELS: 


99.888 
919.1738 
99.744 
99.746 
99.848 
IOL73L 
919.550. 


RUN: 


PAR VALUE 

SHARES 
50,000,000.00 
15,000,000.00 
10,000,000.00 
25,000,000.00 
50,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
15,000,000.00 


1S, 000;,,00:0..'00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
18,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
45,000,000.00 


45,000,000.00 
30,000,000.00 
35,000,000.00 
46,000,000.00 
25,000,000.00 
35,000,000.00 
10,000,000.00 


01/03/04 


PAGE: 1 
00:03:54 


BOOK VALUE 
4:99:96, 9598433 
14,966,885.42 
979507095283 
24,935,361 .22 
49 92 Ae 8 
L4i/929,.2345225 
14,929 ,,231.25 
9', 9:74, £50).'00 
24, 9247 6d 1 
49,926,375.00 
AD 1505305 55:6 
2397948 773:3,3123)3 
14,926,987 25:0 


14,374,218.75 
14,374,218.75 
145, 3:97.45 Da 8e75 
14:53:32 03.25 
17,963,437.50 
10,062,500.00 
25,089,843.75 
215, 1 328s 
25,105,468.75 
25,107,421.88 
19,506,250.00 

9,467,187.50 

9,465,625.00 

9,467,187.50 
18,934,375.00 
50,960, 937.50 
47, 8167;,.1857..50 
19,766,711.96 
44,898,922.50 


44,949,787.50 
2:9, 921,250.00 
34,,°910,,53865,12 
45,883,243.06 
24,962,090.28 
314, 9105), 93'7.. 50 
9%, 95107, '9575;.:0'0 
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(SIRPT) 


INVSMT 
NO. 


ee a 


SUBTOTAL 


39866 
39907 
39881 
39834 
39877 


PPP PP 


SUBTOTAL 


39806 
39891 
39895 
39807 
39908 
3993:6 
39909 
39889 


PPP PPP Py 


SUBTOTAL 


Ay 3991.4 
BS 239905 


SUBTOTAL 


39/9/54 
39952 
3:99:53 
39954 
39956 
3:9'9'5°7 
39947 
39896 


PrP PP PP YP LY 


Cabs //1C202UL Ni LY. OF SAN FRANCISCO 
MR DA'NIEL DA L,Y 415-554-4487 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 12/31/03 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FNMA DISCOUNT NOTES 313588UC7 100 03/10/04 12/12/03 000 1.050 1.053 99.740 
FNMA DISCOUNT NOTES 313588UK9 100 03/17/04 11/04/03 000 1.090 1.094 99.594 
FNMA DISCOUNT NOTES 313588UK9 100 03/17/04 11/04/03 000 1.090 1.094 99.594 
FNMA DISCOUNT NOTES 313588UK9 100.03:/17/04 12/23/03 000 2,045 17048 99.753 
FNMA DISCOUNT NOTES 313588US2 100 03/24/04 11/18/03 000 1.070 1.074 99.623 
FNMA DISCOUNT NOTES 313588VA0 100 04/01/04 12/04/03 .000 1.090 1.094 99.640 
FNMA DISCOUNT NOTES 313588VG7 100 04/07/04 10/17/03 000 1.120 1.126 99.462 
FNMA DISCOUNT NOTES 313588WD3 100 04/28/04 09/26/03 000 1.090 1.097 99.349 
(Inv Type) 41 FNMA DISCOUNT NOTES 21 S40 S1C) 1.068 1.072 99.685 
FEDERAL HOME LOAN DISC N 313384RP6 100 01/09/04 10/15/03 000 1.040 1.043 99.752 
FEDERAL HOME LOAN DISC N 313384SD2 100 01/23/04 11/18/03 000 1.010 1.012 99.815 
FEDERAL HOME LOAN DISC N 313384SL4 100 01/30/04 10/31/03 000 1.055 1.058 99.733 
FEDERAL HOME LOAN DISC N 313384UC1 100 03/10/04 09/11/03 000 1.065 1.071 99.465 
FEDERAL HOME LOAN DISC N 313396XB4 100 05/20/04 10/29/03 000 1.120 1.127 99.365 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 8.06% (C) 1.046 1.050 99.665 
FMC DISCOUNT NOTES 313396SA2 100 01/20/04 08/21/03 000 1.070 1.075 99.548 
FMC DISCOUNT NOTES 313396SS3 100 02/05/04 11/06/03 000 1.065 1.068 99.731 
FMC DISCOUNT NOTES 313396SS3 100 02/05/04 11/13/03 000 1.075 1.078 99.749 
FMC DISCOUNT NOTES 313396TA1 100 02/13/04 08/21/03 000 1.090 1.096 99.467 
FMC DISCOUNT NOTES 313396TG8 100 02/19/04 11/18/03 000 1.065 1.068 99.725 
FMC DISCOUNT NOTES 313396UD3 100 03/11/04 12/12/03 000 1.050 1.053 99.738 
FMC DISCOUNT NOTES 313396UH4 100 03/15/04 11/18/03 000 1.080 1.084 99.646 
FMC DISCOUNT NOTES 313396VX8 100 04/22/04 11/05/03 000 1.120 1.126 99.474 
(Inv Type) 44 FMC DISCOUNT NOTES 11-9183: (CG) PO78 ~1.5:082\- 199.1614 
BOA CP 0660P0C90 100 03/09/04 11/24/03 000 1.070 1.073 99.685 
BOA CP 0660P0C90 100 03/09/04 11/24/03 000 1.070 1.073 99.685 
(Inv Type) 81 COMMERCIAL PAPER DISC 3.23%(C) 1.070 1.073 99.685 
WFB CD 94975U4A2 100° 01/15/04 12/18/03 000 1.070 1.070 100.000 
WFB CD 94975U4A2 100 01/15/04 12/18/03 000 1.070 1.070 100.000 
WFB CD 94975U4A2 100 01/15/04 12/18/03 000 1.070 1.070 100.000 
WFB CD 94975U4A2 100 01/15/04 12/18/03 000 1.070 1.070 100.000 
WFB CD 94975U5W3 100 02/02/04 12/29/03 000 1.060 1.060 100.000 
WFB CD 94975U5W3 100 02/02/04 12/29/03 000 1.060 1.060 100.000 
WELL CD 94975U3Z8 100 02/17/04 12/15/03 000 1.050 1.050 100.000 
BOA CD 06050GBB5 100 03/19/04 11/17/03 000 1.100 1.100 100.000 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 


01/03/04 


PAGE: 2 
OO 03: 54 


BOOK VALUE 


24,939); L047 
49,797, 13:38589 


50,000,000.00 
20,000,000.00 
40,000,000.00 
50,000,000.00 
40,000,000.00 
10,000,000.00 
30,000,000.00 
491,000,000.00 
“ §0,000,000.00 
50,000,000.00 
25,000,000.00 
45,000,000.00 
15,000,000.00 
185,000,000.00 
50,000,000.00 
25,000,000.00 
28,000,000.00 
50,000,000.00 
20,000,000.00 
25,000,000.00 
50,000,000.00 
27,000,000.00 
275,000,000.00 
24,000,000.00 
50,000,000.00 
74,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 


19,918 ; 855.56 
39), 9:01: 30'S). 516 
49) 811;7.263'.89 
3:9) 8:5'55/8°12 E8 
97 9465 2577. 78 
2:9), 804.;.70'8 333 
489,454 ,251.541 
4978754 011.18 
49,907,416.67 
24,933,329 .86 
44,759,043... 75 
14,904,800.00 
184,380,368.06 
49 Ii ay Aa a 
2.479312), 697/292 
2G DAI Cl6ntOr. 
4:9'\°7334555'.5:6 
19) 94.47,9'75-10:0 
24,934,375 .'00 
4'9),.8:237,.000°..0:0 
26,858,040.00 
2137 F930), /5:245-2:6 
23),,924,.3'816:567, 
49, 84.254.72.2:2 
73,766,858.89 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
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Cray.) °C°O, UN Ty OF SAN 


ERAN COC TS CO 


MR DANIEL DALY 415-554 - 

(SIRPT) INVESTMENT TE oN WV BUN, TOUR TY 

INVESTMENTS OUTSTANDING AS OF 12/31/03 

MAJOR SORT KEY IS ICC# 

INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
A 39897 BOA CD 06050GBB5 100 03/19/04 11/17/03 000 1.100 1.100 
A 39898 BOA CD 06050GAV2 100 05/12/04 11/17/03 000 1.150 1.150 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 21.43%(C) 1.081 1.081 
A 39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .00%(C) 1.300 1.300 
REPORT TOTALS eesss ====== 
ASSETS FIXED 1.675 1.752 


448 7 


100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 


PAGE: 3 


01/03/04 00:03: 


BOOK VALUE 


50,000,000. 
50,000,000. 
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@mie tr Yo) 16 7OsU NAT y. OF SAN FRAN ¢C Ir Sic 0 
MR. DANIEL DALY 415-554-4487 PAGE: a 
(SIRPT) INVESTMENT INVENTORY RUN: 01/03/04 00:03:54 
INVESTMENTS OUTSTANDING AS OF 12/31/03 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39741 PUBLIC TIME DEPOSIT 100 01/15/04 07/15/03 000 1.300 1.300 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.300 1.300 100.000 100,000.00 100,000.00 


REPORT TOTALS wees Seeces SHSSS5= SSS SS SSSSSSSSSSSS SSS SSS SS SSS SSSSS 
ASSETS FIXED 1.300 1.300 100.000 100,000.00 100,000.00 
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* ACTIVE 


INVSMT 
NO. 


39711 


3i9'7/8'5 


39843 


39844 


39873 


39874 


39882 


39883 


39884 


39885 


39886 


3391892 


39893 


39894 


39913 


39917 


39919 


39920 


JI 92 


39922 


TRANSACTIONS * 


DESCRIPTION/POOL# 
MEMO 


T NOTE (9.9.51) 


T NOTE. .(9'9°01:7) 

FMC DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 
BOA CD 
BOA CD 
BOA CD 
BOA CD 
BOA CD 
T NOTE (99.19) 
T NOTE (99.19) 
WFB CD 
WFB CD 
T NOTE (99.5) 

FEDERAL HOME LOAN DISC 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


CLT YY /1¢ OU N TY 


MaRS. 
BANK BROK 
CASH DATE 

9 40 

19 40 

19 42 

19 42 

1:9 42 

19 40 

1:9. 40 

19) 40 

19 40 

19 40 

9 40 

159) 40 

19 40 

19 40 

AL'S 40 

19 40 

19 40 

19 40 

19 40 

40 

19 42 

alt) 40 


OF SAN FORA Ne Chr S Cro 

DANIEL D Ane ¥ 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

12/01/03 “TO: (12/3:1)/03 

SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
02/15/04 12/18/03 SALE 4.750 -30,000,000.00 -29,798,437.50 
P2/U7/ O03 B2/48:/03 4.994 201,562.50 
06/30/05 12/18/03 SALE 1.125 -35,000,000.00 -34,835,937.50 
12/17/03 12/18/03 1.363 164,062.50 
12/02/03 12/02/03 MAT 1.070 -40,000,000.00 -39,868,033.33 
01/02/04 12/02/03 1.074 
12/16/03 12/16/03 MAT .990 -15,000,000.00 -14,971,537.50 
01/02/04 12/16/03 992 
12/02/03 12/02/03 MAT 1.015 -15,000,000.00 -14,976,739.58 
01/02/04 12/02/03 a O57 
12/29/03 12/29/03 MAT 1.040 -50,000,000.00 -50,000,000.00 
01/02/04 12/29/03 1.040 
12/29/03 12/29/03 MAT 1.040 -15,000,000.00 -15,000,000.00 
01/02/04 12/29/03 1.040 
12/30/03 12/30/03 MAT 1.050 -50,000,000.00 -50,000,000.00 
01/02/04 12/30/03 1.050 
12/30/03 12/30/03 MAT 1.050 -50,000,000.00 -50,000,000.00 
01/02/04 12/30/03 1.050 
12/30/03 12/30/03 MAT 1.050 -25,000,000.00 -25,000,000.00 
01/02/04 12/30/03 1.050 
10/31/05 12/18/03 SALE 1.625 -15,000,000.00 -14,939,062.50 
12/17/03 12/18/03 i .8'3'3 60; 937.50 
10/31/05 12/18/03 SALE 1.625 -15,000,000.00 -14,939,062.50 
12/17/03 12/18/03 1-833 60,937.50 
12/08/03 12/08/03 MAT 1.040 -50,000,000.00 -50,000,000.00 
01/02/04 12/08/03 1.040 
12/08/03 12/08/03 MAT 1.040 -25,000,000.00 -25,000,000.00 
01/02/04 12/08/03 1.040 
10/31/05 12/18/03 SALE 1.625 -10,000,000.00 -9,917,745.54 
12/17/03 12/18/03 2.076 82,254.46 
12/02/03 12/02/03 MAT .960 -30,000,000.00 -29,991,200.00 
01/02/04 12/02/03 .960 
12/04/03 12/04/03 MAT -950 -25,000,000.00 -24,994,062.50 
01/02/04 12/04/03 .950 
12/01/03 12/01/03 MAT -950 -50,000,000.00 -49,993,402.78 
01/02/04 12/01/03 .950 
12/03/03 12/02/03 PURC 950 50,000,000.00 49,998,680.56 
12/05/03 12/02/03 .950 -1,319.44 

12/03/03 MAT -950 -50,000,000.00 -49,998,680.56 
01/02/04 12/03/03 -950 
04/01/04 12/04/03 PURC 1.090 40,000,000.00 39,855,877.78 
12/05/03 12/04/03 1.094 -144,122.22 
12/17/03 12/04/03 PURC -980 50,000,000.00 49,982,305.56 
12/05/03 12/04/03 - 980 -17,694.44 


PAGE: 1 
RUN: 01/03/04 00:03:50 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=4:8'4°7 035,333 
-1:8'2)7,9'6'5...3'5: 
= 131; 96:6: 3677 
=2:8:, 416 2..5:0 
2:39) ,.20:0)..4,2 
=965. 077578 
=2.9),,.0'3)3:3.3'3 
=8:7/;,510:0'0:0 
-87,500.00 
=4:3 7750.00 
=3:25 d:427.8'6 
=3127, 1:4'2 +816 
-44,777.78 
S227 3:8'8 3189 
= 16", 964):2'8 

-8,800.00 

=5 7 937 150) 


S61 9K nae 


=1),3:119.,44 


SETTLEMENT 


=379;,,68:7'..50 
310!, 6.62), 1°6:01. 3'3 
328125510, 
314,986 ;,0'9:0:..3'5 
40,000,000.00 
15,000,000.00 
15,000,000.00 
5:00:96, 777.78 
U5 7.0:2:9;7'0'3'3-. 3:3 
50,087,500.00 
50,087,500.00 
25 ;,.043),-750:;010 
= 3:47 2 51639'=:5:0 
15; 0055-774: 86 
=3/47,.5:6:9'.510 
U5), 0108 7-7 7:4:.8'6 
50,044,777.78 
25,022 ,,3'8'8: 89 
-69,142.25 
10,003), 852-07 
30,000,000.00 
25,000,000.00 
50,000,000.00 
-49,998,680.56 
50,000,000.00 
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* ACTIVE TRANSACTIONS 


39924 


3:99:25 


39927 


39928 


3'9'92'9 


39930 


39934 


319.932 


339933 


39934 


3:9/9)3'5 


* 


DESCRIPTION/POOL# 


MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


T NOTE 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


Ge etea eal) 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FNMA DISCOUNT NOTES 


Gre D ey / GO UN ry 


MeRis 
BANK BROK 
CASH DATE 

19 40 

19) 40 

40 

19 40 

9: 40 

£9. 40 

40 

19 40 

40 
LO 40 
40 
9 40 
40 
1'9 40 
40 
rE) 40 
40 
19 40 
40 
19 40 
40 
19 40 


DANTIEL 


FUND: 


MATURITY 
/ENTRY 


127 1:7:/03 
01/02/04 
12/17/03 
12/05/03 


01/02/04 
01/13/04 
12/05/03 
01/27/04 
12/05/03 
42'/ 12/03 
12/12/03 


01/02/04 
12/12/03 
12/12/03 


01/02/04 
12/12/03 
12/12/03 


01/02/04 
12/25/03 
12/12/03 


01/02/04 
127 15:/'03 
12/12/03 


01/02/04 
12/15/03 
12/12/03 


01/02/04 
12/15/03 
12/12/03 


01/02/04 
05/15/08 
12/12/03 


12/19/03 
03/10/04 
12/12/03 


F AN PRA N-C rT S.c*o 
Dewy GY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/03 TO 12/31/03 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
12/17/03 MAT .980 -50,000,000.00 
12/17/03 . 980 
12/04/03 PURC -980 45,000,000.00 
12/04/03 . 980 
12/17/03 MAT .980 -45,000,000.00 
12/17/03 . 980 
12/05/03 PURC 1.030 45,000,000.00 
12/05/03 1.03) 
12/05/03 PURC 1.030 25,000,000.00 
12/05/03 1 .03:2 
12/08/03 PURC .920 50,000,000.00 
12/08/03 .920 
12/12/03 MAT .920 -50,000,000.00 
"12/12/03 920 
12/08/03 PURC .920 50,000,000.00 
12/08/03 .920 
12/12/03 MAT .920 -50,000,000.00 
12/12/03 920 
12/08/03 PURC .920 20,000,000.00 
12/08/03 .920 
12/12/03 MAT .920 -20,000,000.00 
12/52/03 920 
12/09/03 PURC .930 50,000,000.00 
12/09/03 . 930 
12/15/03 MAT .930 -50,000,000.00 
12/15/03 . 930 
12/09/03 PURC -930 45,000,000.00 
12/09/03 . 930 
12/15/03 MAT .930 -45,000,000.00 
12/15/03 930 
12/10/03 PURC .920 50,000,000.00 
12/10/03 .920 
12/15/03 MAT -920 -50,000,000.00 
12/15/03 . 920 
12/10/03 PURC -920 30,000,000.00 
12/10/03 .920 
12/15/03 MAT -920 -30,000,000.00 
12/15/03 .920 
12/11/03 PURC 2.625 20,000,000.00 
12/11/03 3.108 
12/22/03 SALE 2.625 -20,000,000.00 
12/22/03 3.108 
12/12/03 PURC 1.050 25,000,000.00 
12/12/03 1.053 


6248.8" 7 


BOOK VALUE 


PREM / (DISC) 


=49',982),3:05,..56 


44,984,075.00 


= 155,925), 0:0 


-44,984,075.00 


44,949,787.50 


-50,212.50 


24. 9625,,0 905-28 


341 909. Ae 


49,994,888.89 


=5 Ed dae: 


-49,994,888.89 


49,994 -888 .89 


= 57, eed 


-49,994,888.89 


19.,,9:9:77,915\5).516 


-2,044.44 


S97 99:75,9'515:345'6 


49,992), 2.510% .0:0 


=H1717 0s. O10 


AO, 99:22: 50-010 


44°,/9:93),02'5°.10'0 


='65,9:7 5°. 010 


-44,993,025.00 


4:95-9:93. 69a, Aa 


=61,23'8)8', 8:9 


=4:9),:9:93\, 62 1) lal: 


29),/9:9'6 51616. (617. 


=3 7,833.33 


=2.9 7, 996. 1566.67 


19,640,625.00 


=D ip 3751010, 


-19,640,625.00 


3:5)9 357-501 010 


2:4,,193'5), 1:04 7 


=6'4), 895.83 


PAGE: 2 
RUN: 01/03/04 00:03:50 


(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-17,694.44 
50,000,000.00 
-44,984,075.00 

=1'5;, 92'5..00 
45,000,000.00 
=44 949-787 .5:0 
= 24, 96.2: ; 0:90, 2:8 
-49,994,888.89 

= Depa da 
50,000,000.00 
-49,994,888.89 

='5 ea a 
50,000,000.00 
=O! 99577955: 516 

-2,044.44 
20,000,000.00 
=49,,992, 250.00 

=) 150.00 
50,000,000.00 
=4'4,, 9:93, .0:2'5...0'0 

= 67.91.5010 
45,000,000.00 
AN), 9193: (oases Vd! 

=6 ,/3'8'8 8:9 
50,000,000.00 
=2:9:,'9'9'6., 1166 «i637 

=3),183'3..-313 
30,000,000.00 
-19,640,625.00 
=15,865.3'8 S107, 8.22: 510. 


19,764,302.88 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


3:9:93)7 


39938 


3'993:9 


39940 


39941 


39942 


39943 


39944 


3:9:9'4°5 


39946 


39947 


39948 


DESCRIPTION/ POOL# 
MEMO 


FMC DISCOUNT NOTES 


TREASURY BILLS 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE (99.25) 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


WELL CD 


T NOTE 


Gol fy / eo U NT ¥ OF SAN BO ReAYN (CoE S) C0) 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

40 

9) 40 

40 
19) 87 
40 
19 40 
40 
aR) 45 
40 
19 45 
40 
19 99 
19) 40 
40 
19) 40 
40 
19 40 
19 40 
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DANIEL DAG Y Qe he SS. SB a oS cae a Bi 7, 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
12/02/03) “LO: —2:2)/3'1:/.03 RUN: 01/03/04 00:03:50 
SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


03/11/04 12/12/03 PURC 1.050 25,000,000.00 24,934,375.00 


12/12/03 12/12/03 1053 =6:55,625..0'0 = 2:4; 934. 3'75:..0:0 

02/12/04 12/12/03 PURC 855 - 50',000;,000:..00 49,926 ,375...00 

12/12/03 12/12/03 «85:6 = 73) '6:2'5:. 0:0 = A197 92:6", 3' 7/5... 010 

12/15/08 12/15/03 PURC 3.375 15,000,000.00 15,015,450.00 

42/15/03 12/15/03 3: 3/5:2 15,450.00 $15,015 ,45:0.. 00 
12/15/03 SALE 3.375 -15,000,000.00 -15,015,450.00 

12/15/03. 12/15/03 3.431312 -15,450.00 15,015,450.00 

12/15/08 12/15/03 PURC 3.375 15,000,000.00 15,100,781.25 

L2/15/03.. 12/15/03 3-228 1005.7:8:1.2'5 =25), £010), 782 <2'5 
12/15/03 SALE 3.375 -15,000,000.00 -15,100,781.25 

12/15/03 12/15/03 3.228 =100), 78:14:25 D5: a O10), Fae 2i5 

12/15/08 12/15/03 PURC 3.375 10,000,000.00 10,036,600.00 

12/15/03) 1:2:/.15)/03 3.295 36,600.00 =10',.03'6', 6'0'0'.-0'0 
12/15/03 SALE 3.375 -10,000,000.00 -10,036,600.00 

12/15/03 12:/15/03 3-295 -36,600.00 10,036,600.00 

12/15/08 12/15/03 PURC 3.375 10,000,000.00 10,035,500.00 

12/15/03 12/15/03 Brae 35,500.00 ='2.0',,03:5,, 50:0:.:0'0 
12/15/03 SALE 3.375 -10,000,000.00 -10,035,500.00 

42/15/03 12/15/03 Baro -35, 500.00 10,035,500.00 

12/15/08 12/15/03 PURC 3.375 10,000,000.00 10,034,310.00 

12/15/03 12/15/03 3.300 3/4: 7:3:1.0)..0:0 -10,034,310.00 
12/15/03 SALE 3.375 -10,000,000.00 -10,034,310.00 

12/15/03 12/15/03 3.300 = 3:45 310 10:0 10", 03'4),, 320200 

12/15/08 12/15/03 PURC 3.375 15,000,000.00 15,017,132.40 

12/15/03 12/15/03 3553.50) Li? , 3'2). 4.0 =D Ode ps3. 24y40 
12/16/03 SALE 3.375 -15,000,000.00 -15,017,132.40 =1,,:3:8:3'.2:0 =10455574:2:.:6.0 

12/16/03 12/16/03 37.3:5,0 =17, 132 24,0 US 7 £23. neo 820 

12/15/08 12/15/03 PURC 3.375 45,000,000.00 44,898,922.50 

12:/145:/03:.12/15:/03 3.424 =102.,,,.077 ..5:0 -44.,898.,922.50 

12/16/03 12/15/03 PURC +950 25,000,000 .00 24,999 ,340.28 

12/15/03 12/15/03 - 950 65,9672 -24,999,340.28 
12/16/03 MAT -950 -25,000,000.00 -24,999,340.28 =615.9 . 72 

01/02/04 12/16/03 .950 25,000,000.00 

12/16/03 12/15/03 PURC -950 50,000,000.00 49,998,680.56 

12/15/03 12/15/03 +950 =1,.3:19..44 =4:9).998 (680). 56 
12/16/03 MAT -950 -50,000,000.00 -49,998,680.56 =A SLO 44 

01/02/04 12/16/03 950) 50,000,000.00 

02/17/04 12/15/03 PURC 1.050 40,000,000.00 40,000,000.00 

E2i/ ARS OS ied 2/5203 10/50 -40,000,000.00 

12/15/08 12/16/03 PURC 3.375 15,000,000.00 TS OOF 2omo3 

12/16/03 12/16/03 SoC 70,523.83 =15\,70'710), 52:3. 8'3 
12/16/03 SALE 3.375 -15,000,000.00 SON Ov Or OS, =13),, 55162 


12/16/03 12/16/03 Sa = 1105 -523).83 155 074; 039545 


te 


4c 2 ex a 
~~ 

i a a oe 

aeye aa | 

4 « dower? ~ 

e3T= we MA sha 

a. 4 ALE 


ey = > YREvE I 


- 89) 


ae 


to 


| ra \o3 Tze 


_ Tees Se aaa 
TEAFE\S2. ry\rE\ et ‘noir ~_ 7 3ee 


Ts\s7\at Oe 2gaeF tia “TE 
Fs\72\on EXLTa\OS SAAC 3-232 
Tew bets Peer! a 
; sy 1342 
> 926 
FS TAAes 22 Teves te aie 
sa\er\ex. WSize\ce SC tos 


3 ers 


-3a\ieset ore ce 


23\38\03 F372 = 
Ts 7282 FSS yee Lane 
TEYISLGS_IS\rTe\o3.-— 
7222403 -B9re 2 es 
ry\re\o2 FS\F2402..- -- 2° Sez 
sa\re08 t5.12403 ta. 2iz 


= #8 


PS) 52 61 25ATeUE | SD Se 
#247210) BYES! 2°96 
[Sra eerie. t 242 
S122 FSAT=S Os Che” 3° Fat 
Pye Treas 33 
Pe Je\S* Pere 4+-s5 
FETS Oe FRAIL aa Se 
‘FEV Se. rear a.e2 cnet 4 = 
Ade Tru ie” 
ee ae a 
7 S WLI a | 
a) tac aa Boe 23a 
i 2 9 SSUES GS. ad 
SATS" P1SVe2. sake WP 
? a ti > ee - 7 SpE 
. * ©Ttreue? “atta 1 rt 
aw & sa ery 
ry — Law = ~~ 
‘ ike 
Nyese PVA noe 
- i Pees WS 
> 


spree’ sae: 
32" 520 “oats 


re spe" sige! 


i =98° oat ee 


Pr aes" #09 8) 


La nae” 0°42" 


» pag? Pee ‘i 


re" oe se 99 

1g*ene ae oe is 

re 909 wte ek -79 
iota a" 


tee ee 
as i= 
as ’ 
is ey ‘ 
=” Aw 25 
.- j¢6- 25 ey 
ok AVF 7 * 
2% vein 
= pepe - 
* 
‘eS tc 
& eZ ¢ * 
‘ J > 
‘ 


al 


22a ae 


‘Fase = #33" +2 


cod oe 


Sa 7a 
oanee : 


gee’ £452 

70’ S98 oe a eT : 

6) ea ae s a =e Gye , 
188-29 -- ppeseeerne a 
7-2 26 Bi Jy Zs = earn ra 


r 
s 
~ 

- 

» 
ie 
ha 
» 
5 

¥ 

li 


s'ady i¢ 1 > fs 
es ie a Y 
Reh - ie* Yo : 
342406 es - - 7 —* 
@\P = Se $e ate > e : 5 = 
=e? 5ap <on a ; - 
ale oe. ‘ 7 
ye also 
‘a 
yy LA © af a ae ee =e Ty - 
Dh A 7 —- 2 | Le th -— 
5 ‘ 
a Et ' e\= 72 


* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39950 


3:99:57) 


391952 


3'9'953 


39954 


3:9955 


3.9956 


39/957, 


39958 


DESCRIPTION/POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


WFB CD 
WFB CD 
WFB CD 
WFB CD 
FNMA DISCOUNT NOTES 
WFB CD 
WFB CD 


TREASURY BILLS 


GLTY /-C OU NT y OF SAN ERAN C 7.S ‘CO 


MR 
BANK BROK 
CASH DATE 

19 40 

40 

19 40 

40 

19 40 

19 40 

19 40 
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DANIEL De Avia Ly 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
12/01/03 TO 12/31/03 RUN: 01/03/04 00:03:50 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
12/18/03 12/17/03 PURC .900 50,000,000.00 49,998,750.00 
12/17/03 12/17/03 .900 -1,250.00 -49,998,750.00 
12/18/03 MAT .900 -50,000,000.00 -49,998,750.00 -1,250.00 
01/02/04 12/18/03 .900 50,000,000.00 
12/18/03 12/17/03 PURC .900 20,000,000.00 19,999,500.00 
12/17/03 12/17/03 .900 -500.00 -19,999,500.00 
12/18/03 MAT -900 -20,000,000.00 -19,999,500.00 -500.00 
01/02/04 12/18/03 .900 j 20,000,000.00 


01/15/04 12/18/03 PURC 
12/18/03 12/18/03 
01/15/04 12/18/03 PURC 
12/18/03 12/18/03 


-070 50,000,000.00 50,000,000.00 
.070 -50,000,000.00 
-070 50,000,000.00 50,000,000.00 


.070 -50,000,000.00 


PRPRPRRPPRPRPRPHE PR 
o) 
ae) 
° 


01/15/04 12/18/03 PURC 50,000,000.00 50,000,000.00 
12/18/03 12/18/03 2 0'7:0 -50,000,000.00 
01/15/04 12/18/03 PURC -070 50,000,000.00 50,000,000.00 
12/18/03 12/18/03 .070 -50,000,000.00 
03/17/04 12/23/03 PURC -045- ~40;,000,.000.00 ~3:9:, 901,305.56 
12/24/03 12/23/03 .048 -98,694.44 =3197, 9101 7:3:'0:5:5556 
02/02/04 12/29/03 PURC 1.060 50,000,000.00 50,000,000.00 
12/29/03 12/29/03 1.060 -50,000,000.00 
02/02/04 12/29/03 PURC 1.060 50,000,000.00 50,000,000.00 
12/29/03 12/29/03 1.060 -50,000,000.00 
01/02/04 12/30/03 PURC -730 50,000,000.00 49,996,958.33 


12/29/03 12/30/03 - 73:0 =37, 041.67 =4:9',9916),95:8..3:3 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 


PAR VALUE 


1380000000. 


-215000000. 


-1025000000. 


00 


00 


00 


Crh Vay © 10 UU Ne Ty QO F SAN 


MR 


ORIGINAL FACE 
VALUE 


FRANCISCO 


DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

12/0L/08" TO 12/31/7103 

REPORT GRAND TOTALS 

ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
1379235836.68 =764,, 163.32 


-214381168.02 


-1024719093.77 


618,831.98 


-765,499.26 


=6:92;,63'4 02 


PAGE: 5 
RUN: 01/03/04 00:03:50 
(GAIN) / 
LOSS SETTLEMENT 


-1379235836.68 


-734,039.47 215,847,894.25 
3:2),,8:12..'50 
10257308 27..:5'5. 
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